9 R0

STATE OF SOUTH CAROLINA )
) BEFORE THE
) OF SOUTH CAROLINA
)
) COVER SHEET
)
)
) DOCKET
) NUMBER: 2001 _ 410 _ G
)
)
)

(Please type or print)

Submitted by: Piedmont Natural Gas SC Bar Number:

Add Telephone: 704-731-4560

ress: PO Box 33068 Fax: 704-364-1395
Charlotte, NC 28233 Other:

Email: jenny.furr@piedmontng.com

NOTE: The cover sheet and information contained herein neither replaces nor supplements the filing and service of pleadings or other papers
as required by law. This form is required for use by the Public Service Commission of South Carolina for the purpose of docketing and must
be filled out completely.

DOCKETING INFORMATION (Check all that apply)

Request for item to be placed on Commission's Agenda

[] Emergency Relief demanded in petition O] expeditiously
Other: Monthly Analysis of Deferred Account - Hedging Program
INDUSTRY (Check one) NATURE OF ACTION (Check all that apply)
[] Electric [JAffidavit [] Letter [[] Request
[] Electric/Gas [[JAgreement [[JMemorandum [] Request for Certification
[] Electric/Telecommunications [[] Answer [[] Motion [[] Request for Investigation
[] Electric/Water [] Appellate Review [[] Objection [[JResale Agreement
[[] Electric/Water/Telecom. [JApplication [[] Petition [CJResale Amendment
[] Electric/Water/Sewer [ Brief [] Petition for Reconsideration ~ [] Reservation Letter
Gas [] Certificate [] Petition for Rulemaking [[JResponse
[JRailroad []Comments [] Petition for Rule to Show Cause [ ] Response to Discovery
[] Sewer [[] Complaint []Petition to Intervene [[JReturn to Petition
[[] Telecommunications [] Consent Order [[] Petition to Intervene Out of Time [ Stipulation
[] Transportation [[] Discovery []Prefiled Testimony [] Subpoena
[] Water [[] Exhibit [] Promotion [] Tariff
[] Water/Sewer [[] Expedited Consideration [] Proposed Order [[] Other:
[[JAdministrative Matter [[] Interconnection Agreement [JProtest
[] Other: [[] Interconnection Amendment [ ] Publisher's Affidavit
[[] Late-Filed Exhibit Report

Reset Form




& Piedmont
Natural Gas

January 8, 2010

Mr. Charles Terreni

Chief Clerk Administrator

Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Mr. Terreni:

Enclosed is Piedmont’s Deferred Account-Hedging Program report for the period end October
31, 2009.

If you have any questions, please feel free to contact me.

Sincerely,

D e ~aaaa

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

PO. Box 33068 « Charlotte, NC 28233 * www.piedmontng.com
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South Carolina - Closed Positions Summary

Report as of 10/30/2009 Close

Period Original Purchase Cost/Proceeds | Realized Value | Net Value Realized Gain or (Loss)
Closed Positions - May-2002/April-2003 Review $949,450 $2,424,270 $1,474,820
Closed Positions - May-2003/April-2004 Review 51,065,640 $400,810 (5664,830)
Closed Positions - May-2004/April-2005 Review $851,680 $795,290) {$56,390)
Closed Positions - May-2005/April-2006 Review 32,463,600 $4,025,500 32,481,870
Closed Positions - May-2006/April-2007 Review 93,309,220 ($1,385,730) (94,754, 950)
Closed Positions - May-2007/April-2008 Review 52,908,420 $1,159,981 ($1,748,439)
Closed Positions - May-2008/April-2009 Review 93,446,030 (56,147,335) ($9,593,865)
Closed Positions - May-2009/April-2010 Review 32,060,940 (59,853,680) ($12,020,820)
Total Closed Positions Review Periods $17,121,070 (57,781,594) (524,902,664)
Open Positions Total $2,996,025 ($4,212,399) (37,168,420)
NC Closed/Open Postion TOTALS $20,077,085 (511,993,989) ($32,071,084)

G:\GasAccounting\GASACC\HEDGING\2009\October 2009120091030 RMI - Closed Positions SC MTMClosedPositionSummary



— South Carolina May-2006/ApnI-2007 Review
eport as of 1 009 Close
MMBtus Trade / Net Value
Counter| Original Strike/Fixed | Purchase Purchase Expiration | Realized
Period Tool | "carty | Trade Date ':,::c;::‘t’hd Price Price | Cost/Proceeds E"’l’)';::'“ Price | Value R”":m)"" ol Fees
May-0ojCall NYMEX TI7272005 50,000 310.200  30.90 354,000 4 30.00 30 (3540000 312000
May-00|Call (301 37500 0,00 17000 (30.08 154.500) ) %0 $2800_ $120.0
May-06]Ca [NYMEX | 216/ 200 5} 86'862‘ 212,75 $0. , 4/25, 3 5
VETAVS (oF) TS o000 T0.000 T10.70 332,400 -
Tay-oolCa RYMIEY | TGP 20,000 $10.3 553,300 $0.00) 0
ay-ogCal RYMER STIT2005 50,000 ) , $0.00 i
May-08|Put NYMEX 3720085 50,000 B50.13) [0 S — 30.00) Ly
May-06|FUTURES [NYMEX 72512008 — 60,000 ) g O 36,240 35,24 3240,
Jun-o6|Cal [NYMEX | 2TZ005 70,000 $10.3 30. 361,600 $0.00 0 (361,800) )
un-06{Call (Sold) JNYMEX | 272000 70,000 $17.00) (30.00) (35,600 $0.00) 30 35,600 $120.00
Jun-o6|Cal NYMEX eT200n 50,0008 31210 $0.79 $47,100] 52500 ~3$0.00] (347,700 51200
Jun-08|Call (Sold) [NYMEX T278T2005 50,000 317.0 1350.20) 312,000 o $0.00 — 30 312,00 $120.0
Jun-06jCal 972006} 70,000] $ " 50.50) $41,30 21251200 000 o0 341,30 $130.00]
un-06]Ca 2/1/2006} 60,000 ) s , $ {$32,400) .
Jun-o6|Can NYMEX 31112006 70,000} 3 $0.6 $43, $0.00 50 . )
un-06|Pu [NYMEX | 505 70,000 35. 150.20) 14,0001 o ~ $0.00) 30 312,000 $740.00)
Jun-oe[Cal . [NYMEX | 308 ) 37, 30.21 ) 3 $0.00 5O.S00] . 3660.00]
JUn-0B|Put NYMEX TTT2000] 330,000 B0.27) ~(360,300) $0.00 v $60,300]  $660.00
Un-0BjFUTURES [NYMEX | 005 330,000 - $0.00] (357.750) 57.750)] 91,320,
Juroe|Cal NYMER 114720005 5,000 ; ~30.07 $45,000] 61277200 30.00 30 546,0000  $100.00
JUI-0B|Call (Sold) [NYMEX T17472005 50,000 $18.0 150.10) B5.000 o270 $0.00 35,0000  $100.00)
ul-o6jca [NYMEX | I 50,0000 $12.0 S0.7 ; 3 " $0.00 3 (3385000 $100.00
JUI-OB|Call (Sold) [NYMEX 127772005 50,0008 T18.00]  (30.20) (310,000 627720 30.00 310,000  $100.00
u-oo|ca ST2000) 50,00 $10.90 0.5 ; 30.0 30 G35.4000  5120.00
Tar-o6|Can NYREX SToT2000) ’ $11.20 528,000 X 0 (528,000 3100.00)
Jar-oe|Ga NYMEX 37272000) 0,000 LYK ) 534,500 T $0.00 0 (5548000 $120.00
u-o8iPul NYMEX | 372000 — 60,000 35.50, (30.13) (38.400)| 62772 o0 o) 38,400 $120.0
ur-os|Ca NYMEX | 812000 270,000 $7.10 ;ml ; . 30 (501,800 )
ul-0B|Put NYMEX ST1612000] 0,000 3% Z00) o] L{e ~ 591,800 $540.0
Jul-08JFUTURES [NYMEX 612712006 0,000 - K§; 30 6127720 — 0.00] (311.610) B11.870)] $1,080.00
XUg-08|Ca [RYMEX | 005 205,600 $10.7 $0.04] 346,750 T $0.00 39 ~(346.750)  $100.00
Aug-Do|Call (50rd) [NYMEX T17312005) 50,00 $18.4 B0.10) %5.000) $0.00 35,0000 _ $700.00)
Aug 00| Can NYMEX 1267200 , m.yHmm 30.00 50 (352,500 5120.0
AUg-0|Call (3501d) JNYMEX 22005 50,0000 17500 (30.30) CEERY) B — 30.00) 30 $18,000]  5120.00)
Rug-08|Ca STZ000 50,000 $10.20 $0.90) $a5.100] 7 $0.00 (045, 1000 $700.00
AUg-08|Put NYMEX | 372008 53,000 37000 (30.23) 11500 77 — $0.00 iy $17.5000  $100.00
Aug-Oo|Call (301d) [NYMEX TT5T2008) 50,000) TI7.000 (0.7 35.500) $0.00 35.500]  $100.00)
Aug-06|Ca [NYRIEX | STT2000, 0,000 5070 S1.15 369,000 tmL% (060,000 3120,
AUg-0B|Pu NYMEX | 2TT2008] 60,000 $7.00 0. 35) RN I 30.00 321,00 $120.00
Aug-08|Call (301d) [NYMEX 2172006, 50,000, $T7.50]  (30.15) (50,0000 77 ~$0.00 39,000 $120.00)
Aug-06{Ca 006} 50,000 "$6.00] $0.72q , $ , -
Aug-08[Put NYMEX ST72008] 50,000 36.00]  (30.33) 516.250) 77 250] _ $100.0
Rug-08]Ca [NYMEX | 505 250,000 37.10 so.e&! $182,000 0 (5162.000) )
Aug-08[Put [NYMEX ] 505 50,000 y "300) . [ $106,400 3560.0
Aug-05|FU TURES [NYMEX 812000 50,0000 L $0.0 o50 . 5200.00]
RUg-06]FUTURES [NYMEX | 572000, 60,000 ) 72 "~ $0.00 , o0 $240.00
ep-oojCa NYMEX TP 60,000 $11.9 ) , o 30 (558,500 $120.00
Sep-0B|Call (Sold) [NYMEX T17272005 50,0008 318.50]  (30.17) 510,200 & 30.00) 0 3T0,200]  3120.
=005 CalOffse AL 50,000 SIA00 507 345,500 30.00 0 (26,500 $120.00
Sep-op|Call (Sold) [NYMEX T2IBI2005 0,000 $20.00]  (50.27) (512,600) 30.00 30 32,6000 3120.0
ep-05|Ca ST2005 50,000 $10.50 . $46,600 $0.00 30 ) :
Sep-06|Put NYMEX T7872006) 0,000 3650 (30.18) 50,0000 of 3000 o0 — 30,0000 $100.00
Sep-05{Call (Sold) [NYMEX T7072006] 50,000 317.00 30.1%) (39,500) 0.00] 30 $5,500]  $700.00)
ep-objCa X 1272008 0,000 3 3100 . "~ $0.00 30 (397,5000] _ $120.00
Sep-05|Put NYMEX 27272008] 50,000 $7.00 (30.50) 530,000 & 30000 30 330,000 $120.00
Sep-OojCa (Sold) INYMEX 271212008 50,000 31750 (30.20), (312,000 o7, M—tgr $12,000] $120.00
ep-06|Call (501q) [NYMEX 31112000 80,000 $14.000  (30.19) 400) X 3 $8,400]  $120.00¢
Sep-op|Call NYMEX 3172000] 50,000} 38.10) ; 352,780] o ~$0.00 (352,740 $120.0
ep-0B|Pu [NYMEX | 5o8l 60,000, 35.50 . 30.00 30 315,600 3120.00
ep-06|Ca NYMEX | 572000 290,000, S7.05 0.6 , . S| (5196.600)  $580.0
Sep-0B]Put NYMEX BI2512000] 250,000 35.20 %0 28) (381.2000 of 30.00 — 30 351,200 $580.00
Sep-OojCall (Sold) [NYMEX BI262005 250,000 STT50 012 (534,800 of ~ $0.00) % 334,500, $580.
ep-06]FUTUR X 8/28/2006) 50,000 R R 4 !
ep-06|F UTURES INYMER | 8728/2008 50,000 $5.4 L I 00 (537,680
Oct-06[Ca [NYMEX ] 512000 30,000 ; $1.12) $100,800 $0.0 3 100,
Oct-06|Call (Sold) [INYMEX T17272005 30,000) $17.0 (30.30) 1327.000) ,
Oct-05jGa NYNEX | 12727200 50,000 $12.4} $1.1 $106,200] o $ ($106,200§ o1
Oct-06Call (Sold) [NYMEX | 50,000, $20.0 (30.35) (331.5000 o . ,
TS (0] NYVES ] 000 5110 0. , 30, (576,000 )
Oct0§[Put INYMEX | [~ 36.50) (30.20) 16,000 O 3$0.00 30 $16,000]  S160.00)
Oct-06|Call (501d) [NYMEX $18.00 (30.20) (316,000)] O 30.00) ke 316,000  $160.00
Oct-os|cal NYMEX PIET; 90,00 $11.00 $1.1 $104,400) ) 3 (3104,300)  $130.
Oct-06|Put NYMEX 211720 50,000 $7.004 F0.50) (345,000 9 ~ $0.00 000f  3150.00
G:\GasAccounting\GASACC\HEDGING\2009\October 2009120091030 RMI - Closed Positions  SC MTMClosedPositions



MMBtus Trade / Net Value
Counter| Original Strike/Fixed | Purchase Purchase Expiration | Reallzed
Period Tool party | Trade Date I':::':::: Price Price Cost/Proceeds Ex;I;I;at:Ion Price Value Reallr:::: )' in or
Oct-06|Call (5010) [INYMEX. | ) o10.00] G030 " ; 227,000
cros|Ca ; g ol S80.72) "~ %0.00 " (580.720)
ct-08JPu ~ 80,000 $5.90 30.39) (531,200 O ~ $0.00 331,200
Oct06|Call (Sold) [NYMEX " 80,000 $14.5 30.14) (%77.200) 311,20
ct-06|Ca X . - ! 9 . ($246,400)
ct-08]Pu 420,000 T5.05 (30.49) ($202.20001 of ~30.00 $202,400
ct-06]Call (301d) INYMEX ] ; - 30.10) 344.0000 O —30.00 334,000
- NYMEX | 80,000 $0.00) 320)
T NYRER 0,00 30.00 3 [(5222.660)
cl- NYMEX | , 109,
ct- [NYRIER | ) ) ) . , $626,560)) ,
ov-06|Car [NYMEX | 0,000, $10.30]  30.89 $71,2000 10 0.00 30 1.200) )
Nov-05jPut ; 00 30.23) ($18,400) — 50.00 30 318,400  $160.00)
ov-OgjCall (501d) INYMEX .00 $17.00) 5017 513,600 o 30 500 $160.00
ov-08|Ca ; ) ) . 1 . 30.00 30 1546.2 )
ov-06|Call {50 70,000 $75.00 30.12) 58,400 107 ~ $0.00) 0 38,400 $140.
ov-06]Cal 150,000 ) X $0.00) 30 (5129,000) .
Nov-06]Put NYMEX 150,000 . (30.30) (354.000) — 30.00 354,000} $300.
Nov-08|Call (501d) [NYMEX T50,000) $14.00 30.15) (322,500 10 — 30.00 322,50 $300.0
ov-og{Call NYMEX 310,000 ) ) ! 3 00 . .
Nov-0sjPut NYMEX 310,000 36.50) 130.13) (535.7500 1 — 30.00 590,750 $620.00)
ov-06]FUTURES [NYMEX X $0.00 . 0 $0.00 $0) $0f  $300.00
ov- INYMEX ] 750,000 30.00) LIAL 30 3105200 3195,200 $300.00
ec-o6jCa [NYMEY | ) 1 I IR 2o (T K $0) (500, 700)] - $200.00)
Dec-0b|Call (Sold) [NYMEX o T00,000] 318.0 1350.30) (330,000 11727720 $30,000] 3200,
Dec-0g|Call NYMEX X - ) 5706, $200.0
ec-06jPuU INYMEX | T00,00 $7.50) ( - - 345,000 $200.00)
ec-00jCa [NYMEX | ) " - X 1 ~$0.00 . )
Dec-06|Put NYMEX BAT2 100,000 $7.50 30.30) (530,000 11727720 30.00) 30 000 3200.0
ec-06jCall (50 100,000 $19.00]  (30.30) (330,000 11727, — 30.00 330,000 $200.00)
ec-08jCa 700,000 $12.19) 0. ) o 0 ,000) .
ec-0g]Put NYMEX T00,000 37.0 30.15) (315,000)| 112772 —30.00, 315,000 3200
Dec-06]Call (Soldy [NYMEX 700,000 317.0 30.25 (325,000 325,000 3200.
ec-o6|ca ) T 324,000 1] ) v (5324,000) )
Dec-08]Put NYMEX 8720720 400,000 . [ (5160.000) .00} 30 “$180,000]  $800.00
Dec-08|Tall (5old) [NYMEX ST20T; 400,00 312.50 (30.10) (340.000) 11727720 — 30.00 $40,00 —$500.00)
ec-06|Ca INYREX T X ) ; . 30.00) 30 (3144.40@%?_%
ec-06jPu [NYMEX | 150,000 - %0, 30) (357.0000 11727, - $57,000]  $380.00
ec-06|FUTURES [NYMEX 112772 . 00 $8.00 30 —30.000 3133200, $133,250]  $580.00
Jan-o7|Can NYMEX 110,000 $12.40 $1.21 $133,100 . S (135,100 32200
Jan-07[Put NYMEX 710,000 ~ $6.00 [CLEED) 12,4300 12 .00, 30 3123 $220.0
Jan-071Can (Sol T10,000 318.00 1350.49) (353,000 7 30.0 350,000 3220.0
Jan-B7]Cal NYMEX ) . . ' ) 30 5154, )
Tan-07[Pul 710,000 37.50 150.39) 1542,000) 00 30 $4Z000  $220.00
Jan-07]Call (3ol 710,00 $20.00 50.25) 27,500 12 0 30 $27.500] 32200
Jan-0/]Call , $12. R , S , .
Jan-07|Put NYMEX ;25 710,000 37.50) OO (525,000 O S0 25050 2000
Jan-07]Call (30ld) [NYMEX LIKIp 710,000 $19.50 30.50) (355.000 1 o0 30 355,000 $220.00
Jan-o7[Can 100,000 $12.00 3T $115,600) o 30 5110, )
Jan-071Put NYMEX | 700,000 $7.00 B0.21) (321,000) — 30.00 30 $21,000 $200.00
Jan-07]Call (5old) [NYMEX S 700,00 $17.00 (30.43) (343,000) 30.0 0 343,000 3200.
Jan-07[Call R . R X X { 520) $880.
Jan-07jPut NYMEX OI2272 420,000 ~ $6.50 ~30) (158,400 127 — 30.00 $158,400) $880.00,
Jan-07[Call (Sold) [NYMEX o2 425,000 (50.20 ) 00 30 ~$85,000]  $580.00
Jan-o7]can NYMEX 210,000 7 $161,700) — 3000 30 61, ;
Jan-07[Put NYMEX 107 270,000 {3030y (363.000) $0.00 300 353,000 3420.00
Tan-07|FUTORES INYMER ] 770,000 : SRR Il Z5
Jan-07FUTURES [NYMEX 110,000 ) 17 S0 (5 152,5203) 323 53471.00)
Jan-07|FUTURES [NYMEX | ooy 000 o 15 568,475 (388.475)
Jan-0/[FUTUR 430,000 $0.00) $6.19) S0 1272 ) 207 5169, 1364,
Jan-0/|F UTURES INYMEX |3 , $0.000  96.12 o 12 3000 (528.208] Bl teaTe
Feb-ovjCan ; ; $1.47 $112.560] 1 ; A 5112550 3760,
Feb-07|Put NYMEX 80,000 00 50.20) ($16,000 172672007 30.00, 316,000 $750.00
Feb-07[Call (Sold) — 30,000 318.0 30.60) 548,000) 1 [ 50.00) 3480000 $160.00
Feb-07fCal 90,000 $11. X X X (5144,000) $130.
Feb-07]Put NYMEX | 50,000, 37. (50.48) (543,200 17267200 30.00 343,20 $150.00
Feb-07[Call (50 50,000 $20.00 (30.37) ($33.300)| 172672007 30.00 30 333,30 ~$180.00)
Feb-07]Can NYMEX | 30, 313,40 3. $123,200 X 30 (5123,200)  $160.
Feb-07|Put NYMEX L7E| ~ 380,000 37500 (3040 (332000 1726720071 30.00 [ 332,000 $160.00,
Feb-07|Call (Sold) [INYMEX BT Ky $23.00 50.40) (332,000 1726720071 30.00 $a2,000]  $160.
Feb-071Call NYMEX \ $12. $T1. . 00 $0.00 (5132, 300) )ﬂ% .
Feb-07[Put NYMEX 50,000 $7.00 30.34) (530,060 7200 3000 30 960]  $180.00}
Feb-07]Call (Sold) [NYMEX ] 50,000 $15.00 067 (554,000 17267200 $0.0 354,500 $150.00
Feb-07|Call NYMEX 9 ) . ) , 1 o (5360.600) $680.
Feb-07|Put NYMEX oz 340,00 50 (30.45) (3153.000) $153,00
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MMBtus Trade / Net Value
Counter] Original Strike/Fixed | Purchase Purchase Expiration ] Realized
Period Tool | " party | Trade Date ';::cr::::nd Price Price | Cost/iProceeds E"'I’J';::“" Price | Vaiue R“"(zl‘_’do::;"" ol Fees
Fep-07]Can (3ol , eT10,000 -
Feb-07|Can X ' T ; 30 S100. 5000 $340.00
Feb-071Put NYMEX | 170,000 ) X 0.00) 30 500 $340.
Feb-07]Call (301d) [NYMEX TOI2I2 ; 50.30) (357.000) 351,00 3340.
Feb-07]FUTURES [NYMER 90,000 (525,690)
eD- X 17202007 00| (525,
Mar-07]Call ; ) ) 500 200, ooy ($108,500) )
Mar-071Put 70,0000  $6.00 30.23) ($10.1000 2123200 ~ 30.00 376,100 $140.
[ War-07|Cal (Sold) [NYMEX 70,0 315.00 S0.72) (350,400 212312007 3000 0 350,400 $140.
Mar-07]Can 60,000 $10.40) . . 7200 $0.00 o (5111,000) $120.
Mar-07]Put NYMEX | ,000) $7.50) (30.50) (335,000 2123200 3000 30 .00 $120.00)
Mar-07]Call (Sold) [JNYMEX — 60,000 $20.00) 150.50) (S30,000f 2723720011 S0.00 330,00 3120.0
War-o7|Can NYMEX | 000 $11.00 ; 3142800 [ 30.00 . $140.0
Mar-07[Put NYMEX BT 70,000, 37.50 (50.05) (345,500 21231200 "~ $0.00 345,500 3$140.
Mar-07]Call (Sold) INYMEX [ 70,00 $20.00 50.65) (545,500) 21237200 30.0 345,500 3140,
Var-orjcan NYNEX ) $12.00 . $104,400 ﬁ S0 (T04A00)] 51200
Mar-07]Put NYMEX 50,000 37.0 50.45) (527,000 27237200 ~ $0.00 327,000 $120.00
Mar-07]Call (Sold) [NYMEX 60,000 $18.0 30.80) ($48,000) 27231200 343,000 $120.
Varor|can ) : , ) L IR )
Mar-07|Put NYMEX [7p ; ; (350 55) (51430000 212312007 30.00 30 $133,000  3520.00
Mar-07[Call {501d) [NYMEX ] ;000 313.0 (30.45) (3117.000) 2123200 00 3 STT7.000]  $520.00
Mar-G7jcal ; . ; _ﬁmﬂgﬁ_ﬂwmm
Mar-07]Put NYMEX 1073 140,000 ) (30.52) (572,800 2123200 — 30.00 30 $72,800]  $280.001
Apr-o7[Can NYMEX 000 37.55 ) 343, 31271200 $0.00 v (3450600 $93.00
Apr-07]Put NYMEX | — 60,000 00 (50.25) (G15,000) 31277200 30.00 $15.0000 393.00
Apr-07[Call (5013} [NYMEX 000 $12.00 30.05) ($3.000)] 37277200 —30.008 33,000, 303.008
pr-07]Ca X - . . $0.00) (551,600 y
Apr-07]Call (Sold) JNYMEX | 50,000 $13.000  (30.10) 000 37277200 35,000 399.00
Apro7|Cal NYMEX , . ; X ) " (365,000} .
Apr-07]Put NYMEX 1737200 120,000 $5.50 (50.25) (530,000 3277200 ~ $0.00) 30 $30,000]  $1565.00
Apr-071Call (Sold) INYMEX 737200 120,000 $10.05) (30.08) (37.200 37277200 30.0 37,200 %
Apr-o7jcan EX 1131200 130,000 ; ) X ) 000) .
Api-07|Put NYMEX TI3T200 T30,000) 35.50 30.23) (320,000 31277200 00 30 $29,500]  3201.50
Apr-0/FUTUR 3 00 $7.50 0 $0.0 360} )
Apr-0/[FUTUR YREX 31271200 130,000 30.00) $7.50 $0 a2 390 $65,390 -
SUMMARY 23,540,00 . 3,360,22 -1,385,73 -4,754 550 3$51,784.00
outh Carolina May-2007/October-2 eview
eport as 0, 009 Close
MMBtus Trade / Net Value
Counter| Original Strike/Fixed | Purchase Purchase Expiration | Realized
Period Tool party | Trade Date z::cmh:::: Price Price Cost/Proceeds Ex%l;at:hn Price Value R“":f: ::)a In or Fees
May-07[Call NYMEX X o5 %081 3485500 00} 30 ($48,660) $83.00
ay-071Pu 000 $6.00 T (318.800)  3725r00T] 2 ; X
May-07|Call (Soid) INYMEX — 60,000 313.5 0.08) (54.800)|  4725/2007 30.00 B0 303,
May-07[Cal NYMER 1 " 60,000 y X:¥ $49,440) 20,4
May-07]Call (Sold) ;000 3145 (30.05) (53,600 4/25/2007] - ,
ay-07]Ca ) 367,200 [ 30.0 367,200)
May-07]Put NYMEX | 12729 X ] ; ,
May-07|Put NYMEX T 1 70. ) ©O50]  (530.000) X }
May-07]Cal 0 730,000 $7.10 ; ST1.0000 47257200 30,00 o (3/1.500) )
May-O7]Put NYMEX 11312007 130,000 35.5 50.25)] y o0 3 338,400 T201.
May-07|F UTURES [NYMEX 21257200 120,00 30, 59 30 ~$0.00 X ,
May-0/|FUTURES [NYREX 27257200 T30, "$0.00 30 X , !
Jun=07[Cal 70,000, - $5.00 ] $61,530]  5/25/200 $0.00) 61, )
Jun-07[Put NYMEX | 70,0001 $6.00 {50.30) $21.000) 5257200 $0.00 321,000 3108.50
Jun-07|Call (501d) INYMEX 70,001 $T350]  (30.10) (57,0000 572572007 .00} 30 7,000 3108.50)
Jan-07]Cal NYMER T X . 3T, YL Ay I N N 5771+ N X0y
Jun-07]Put ; K| 30.23) CI1S800)] _ 5/25r2007] 3000 30— 373500 393,
Jun-07|Call (Sold) JNYMEX | — 60,000 314.0 B0.17) — (30,600 5252007 30.00% %6800 30300
Jun-o7|can 130,000 37, X¢: I Ll TPy X 03,8000 320150
Jun-07[Put NYMEX 1737200 — 130,000 $5.50 (50.30) (530,000 5252007 3000 ;000 32071.50
Jun-071Call (Soldy INYMEX 17372007 130,000 $710.00 (30.18) 320, [ $0.00 800 $201.
Jun-o7|can I 130,000 $7.00 0.71 ; 000 30 (599,400)] . 3217.00)
Jun-07jPut NYMEX 17371200 140,000, $5.50 30300 (542,000 5/2572007] 0 342,000 $217.0
Jun-07|Call (Sold) JNYMEX 747200 140,000, $10.0 (30.15) 3271.000) T27.0000 %217,
Jun-0/[FUTURES [NYNVER 0 583,460 ; .
Jun-07|F0T0 , ,880]  $434.0
u-07Ca ) $40, 3 ) o (545.850) 3775
JUO7[Put (30.33) 316,500 © 00 30 318,500 377,
JuF-07|Call (Soldy [NYMEX ~ (30117 (55.500) $5.50 $77.50)
Ja-orcan " $8.20 ; ; I 0 (369, .
JUB7|Put NYMEX | . 36.00 (30.29) (314300 6/26/2007] .00 [{v 312,200 303.00
Jul-07|Call (Sold) 313000 (30.15) [ 57262007 30.00 500 303.0
Jaor|Cal NYRER , 3728 0.7 5159,600] 612612007 3000 " (5150.500)
JUO7|Put NYMEX TIA7200 210,000 $550  (30.99)] (373,500 62672007 30.0 X
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MMBtus Trade / Net Value
Counter| Original Strike/Fixed | Purchase Purchase Expiration | Reallzed
Period Tool party Tradg Date z::c'::sn:hd Price Price Cost/Proceeds Ex;:)i;at:lon Price Value Reail::d“(:ain or Fees
Tor O Can (ol Iy , : 5L CRER), ITE | : QEGL m ,
Jurorcan 812572001 220,000 0.1 ) 32,4000 62002007 $0.00 50 (34,9000 5341.00
JUO7|Put NYMEX | 6/25/2007 220,000 (30.02) (34,400 612672007 30.00 34300 $341.00
——t T , . : 70 IR I ol RO &+ : :
Aug-O7[Put NYMEX | 50,000 35.00) T50.37) (518,500 772612007 30.00 30 318,500 37750
Aug-07]Call (Soldy [INYMEX 50,000 $15.00 T30 13) SO0 772612007 s0.000 %0 36,500 3775
ug-o7Ca ; - o Sr8.000 126200 30.00 30 ; -
Aug-0/]Put NYMEX | 000 $6.00 (30.29) (514,300 772612007 $0.00 $13,300 $03.00
Aug-07[Call (50ld) [NYMEX 1272 — 80,00 314.00} 3030 (518,000) — so0.00 %0 $18,00 $93.00
ug-07]ca ) 5 $1.0 ; 30.00 KL m%m
Aug-07[Put NYMEX 1737200 — 60,000 00 (30.5%) (3321000 77267200 $0.00 $32,100]  304.00)
Aug-07]Call (5old) [NYMEX 1747200 50,000 311.0 50.29) ($13.800) 772672007 s0.08 30 313,80 3593.0
Aug-o7jcan 000 $0.54 ; $0.00 30 , "
Aug-07|Cal (Sold) [NYMEX 212007 50,000 005 2000 7 30.00 32,00 T77.50)
Rug-07|Can NYMEX | , $0.6 $40.200] 12612007 50.00 30| m
Aug-07|Put NYMEX 37200 0,000 30.20) (512,000 772612007 30.00 3 $12,000) $03.00
Aug-07|Can NYMEX | ) 0. $44,500]  172072007] ; : T $248.00
Aug-o7[Can NYMEX 61201200 110,000} - ; T 38,500 11267200 30.00 v ) $170.50
Aug-O7[Put NYMEX BI2012007 170,000 36.00) (38,800 712672007] 000 30 $5.800]  3170.50)
AUg-0/JTUTURES [NYMEX | 50,000 $0.00) 0 $0.00  (52.650) (52.850)|  $155.00)
AUG-0/|FUTURES INYMEX T 17282007 , - S 72612000 s0.00] (53,920 T 33,420 9105
AUg-07|FUTURES [NYMEX 7267200 0,000 $0.008 S0 712672007] ) 3.420) 63,420 $186.00
AUg-0/|FUTURES [NYMEX | " 60,000 30.00 SO 77267200 $0.00 ;
AUg-07|TUTURES [NYMEX | ) $0.00 SO 772672007 ;
Sep-o7[Cal NYMEX £E] - . "$70,740] 81287200 30.004 s .
Sep-O7|Put NYMEX T2 50,000 35.00) 150.38) B22800) or28/o007] 3000 SO0 322800 Soso00
Sep-07]Call (Sold) INYMEX | 50,000 $12.00 30.32) (510,200 o/2812007  $0.00 30 319,200 393.00
Sep-o7jCal NYMEX 1207 50,000 30 $1.40 $84,240] 812812007 $0.00 30 " (384,240) 303,
Sep-07|Put NYMEX | 000 36.000  (30.34) (320.300)|  &r282007  30.00 30 $20,400) 393.00)
Sep-07]Call (S0ld) INYMEX 1211720 ~ 60,000 31450 %0.30) (F18.000) 8728720071 $0.00 318,000  $93.00
Sep-o7jcal NYMEX 1141200 50,000 3715 $1.08] $54, ) (554,000) )
Sep-07]Put NYMEX 1737200 0,000 oY) (30.58) (320.000)  8/28/2007 _ $0.00 $23,000 $77.50
Sep-07]Call (301d) [NYMEX 1147200 ~ 50,000 $12.00) %0 22) B11.000 81282007 3$0.00) 30 $11,000 $77.50)
Sep-o7[Can NYMEX " 60,0000 . ) 000 67287200 $0.008 S0 (533,000) 153,
Sep-07|Call (Sold) [INYMEX | 000 315.00] (30.10) Ge.000) 872800 30.008 e — %6,00 3530
Sep-o7[cal NYMEX | 80,000 $43,560]  8/28/200 $0.00 0 (543.560) X
Sep-07]Pul NYMEX 3717200 80,000 ) - 000 o/2812007] . 30.00 30 315,000 $93.00)
Sep-orjcal NYMEX | 67207200 290,000} $7.0 54 $156,600] 81281200 $0.00) o " (3156,6000 449,
Sep-07]Pul NYMEX BI20T2007, 750,000 $5.00 3027 78,3000 B/28I2007 300]  3449.50
ep- 50,000 $0.00) $5.50 [ 52872007 ; ; 52q, )
Sep-07|T UTURES [NYMEX ) 00) $5.50 —S0] | 8/28200 30.00] (524,420) 7, $186.00
5ep-07JFUTURES [NYMEX | 50,000 " $0.00 3550 30 00 (520550 (520.350]  si55.00
5ep-0/|FUTURES INYMER 1 37287200 0,000 00 $5.00 SO ooer2007 . 30.00] (530,420 (539,420 5196.00
Sep-07|F UTURES [NYMEX 81287200] ! % $5.50) 30 30, 118, B116.050]  35305.00)
Oct-o7jCan NYMEX | 90,000 1 $1.31 $117,900]  or2or00n - 30.00 30 17,
Ocko7Put NYMEX 73 35,000 3500 (G04T) GIB.950] 97257200 30.00 k{8 336,590 y
Oct07]Call (501d) [NYMEX T30 50,000 $12.00 0.3 S37.500f 72572007 0000 S0 337o00 3T0T0
Oct-07[Can 80,000 ; . 640 ororoon, ooy o0 64 .
Oct07|Put NYMEX T2NT2 80,000 . 35.00 150.40) (S3Z,000) 97257200 30.00 332,000 312400
Oct-07]Call (Sold) [NYMEX T2N7 80,000 TI5.00]  (30.34) (327.020)f  or25/0007]  30.00 0 $27,520]  $124.00)
Oct-orcan X 1141200 90,000 3720 - 00| oo 30.00 “3110.7000  3130.50)
Octo7|Put NYMEX 1737200 50,000 ~ $5.00 (30.62) (355,500 971257200 $0.00 ~ 500 355,800 3139.50)
Oct-07]Call (501d) [NYMEX 1131200 0,000} 12000 (30.33) (329,700 9252007 30.00 30 $29,700] $130.50)
Ocrorjcan . INYMEX [ 200y , $1.00] ! 00y 0 ~(390,000)  $135.50
Oct-07[Call (501d) [NYMEX 2117200 50,000 $13.0 G024 (5210000 o200 3000 S0 321800 513050
Beror|Cal Ve 37700 30,000 [1:3 3007 85,800 ororeo0] . so00 s G0 T
OcLo/P0t YRIEX SIT200 30,000 - 3l (525,500) 3 328,500]  $130.50
Oct-07|Call (Soldy [INYMEX 37172007 90,000 373.0 (30.10) (514,400) $14,400) $130.50
Oct-o7jCal l'NYMEX 67201200 430,000 $8.4 $0.42) X v (5160.6000]  $666.50
Oct07|Call (Sold) [NYMEX BI201200 230,000 3TT.000  (30.14) 1360,200) To0,2000  $666.50
Nov-o7jCan X .40 3115 380,600 oA (300,500 31600
Nov-07]Put NYMEX | 80,000 35.5 30.35) T525,000)] [ S0 325,000 ]
Nov-07[Call (301d) [NYMEX | 80,000 3130 (3U33) 536,000) 336,0000 51500
Nov-or|can NYMEX | X ; L) T 5347.00
Nov-07|Put NYMEX 77127200 220,000 , o0 30 3105.600 3341.00
Nov-07[Cal NYMER 75200 760,000 : " , 3 5000 0 IS eo 524500
Nov-07]Put NYMEX' | 772572007 1600000 38.00 30.37) (3559,200) 1072672007 0000 30 350,200 $245.00
Nov-07[Call (Sold) [NYMEX 712512007 180,00 $11.00 30.19) (520, 400)| 1072872007 0000 30 330,400  $248.0
Nov-07fCall ) i X 590, .
Nov-07]Put NYMEX 31237200 . ; ; 7200 $0.0 $45,000]  3248.00
Nov-07]Can RNYMEX 01312007 ) $0.0 30, 10126/2007] ) , "
Nov-07|Put NYMEX 10737200 740,00 . — 30.00 4% 37,4200 $217.00)
Dec-07|Cal NYMEX 6 700, ) . . 0 $0.00) ; )
Dec-0/|PW NYMEX BI5I200 100,000 37000 (30.10) 16.000) 1172772007 30.00 $16,0000  $155.00
Dec-07]Call (50ld) [NYMEX BI512007 700,000 $13.50 (50.39)] (530,000 117271200 30.0 $30,0000  3155.01
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Period Tool Counter] Original P’:r'::at::d Strike/Fixed | Purchase Purchase EI;?;%“ Expiration | Realized Rn::texzzfn ol Fees
party | Trade Date Per Month Price Price | Cost/Proceeds Date Price Vaiue (Loss!
Dec-orjcal  [NYMEX | 7132007 _100,000'L $6.60] $1.06] $105,5000  11/27/200 ro.ooh —350] (5105,500)] _0”155.0
Dec-07|Put 7731200 100,000 — 6.7 (30.27) B27.000| 117277200 $0.00 327,000 315501
Dec-07[Call (S0ld) [NYMEX 7751200 100,000 T12.000  (30.33) (333,000)| 1172772007 30.00 $39,000] 31550
Dec-o7|Can m—mﬂm 100,000 X X o so.00 30 X y
Dec-07]Put BIT200 100,000 03T B31,000) 1172772007 $0.00 30 331,0000  3155.00
Dec-07|Cal (So/d) [NYMEX BITT2007 700,000, (3020 (326.000) 117277200 0000 S0 26,0000 3155.00
S o] RYMES ] 300,000 . TTS8.000 TR 3000 kL , x|
Dec-07[Put NYMEX 812312007 W ,000)| 117277200 — 30.0 366,000 $455.00
Dec-07|Cal NYMEX 9/4/2?76* 190, X . ~30) (5102,600) y
[ Deco/]Pt  INYMEX O7AT200 150,000 75) 540,400) 1 1/27/200‘)' ~ 30.00 0 $45,400]  3204.00)
Bec-o7jCan mm " 30.50 $116,000] 117277200 $0.00 30 15716.000) )
Dec-07{Put NYMEX 10737200 200,0000  _ %6.70 30.12) (524,000 117277200 —s0.00] 30 $24,000) $310.00)
an-o8|Ca NYREX T 657300 710,000 $10.50) 37,19 $130,3500  1272672000] 0.0 0 ) .
an-08Pu INYMEX |~ 6/572007] 710,000 T7.00 (30.10) B17.600) 127207200 30.00 — S0 3175000 317050
an-08jCall (501d) INYMEX | /57200 710,000 $13.50 (50.55) (560,5000 1212672007 30.000 30 $60,500]  3170.50
Jan-og|Can NYMER TI2T200 110,000 30.0 3110 $121,0000 1272072007 ) 30 (3121.0000  5170.50
Jan-08|Put NYMEX 71212007 110,000 6.5 30.20) (522,000 1272672007 $0.004 322,000 $170.50)
an-08jCall (50d) INYMEX 7121200 110,000 $13.0 (30.30), 338, [~ 1272672007 . 335,500 $170.50)
an-08]Ca [NYMEX | 110,00& , , K m X R ,
an-ogIPu [NYMEX BH7200 710,000 - 50.29) (531,350) 121267200 $0.00 331,350 3770.50)
Jan-08|Call (Sold) [NYMEX BI17200 710,000, 313.5 30.28) (5319500 12/206/2007 _ 30.00 Ta1,350 $170.50)
Jan-o8|cal NYRER 11200 520,000 : 3067 3361,800] 1272672007 . 3 5361,500) "
Jan-oBjPut NYMEX | 9/6/2007] 540,000, - (30.20)] _ (5108.000) 12726720071 30.00 000 $347.
an-08|Ca NYMEX | 1175612007 220,000 $5.40 . 356,900 ~30.00 3 T866,000]___$341.00
Jan-08|Put NYMEX | 117267200 220,00 37.0 130.08) 17,600 12 o0 S0 317800 3341.00
Feb-o8jCal NYMEX | o/o2007 30, $10. . $121,500] ~$0.00) T C121.500) 139,
Feb-0g|Put NYMEX BI51200 50,0008 37.00 (50.20) 18,0000 17 — s0.000 30 315,000 3130.50
Feb-08|Call (50ld) [NYMEX BI51200 30,000} 13500 (50670 (360,300 — 30.00) 30 ~360,300] _ $130.50)
N [oF] m—mﬁ——am—'ﬂr&m 31,54 $107.5000 1 $0.00 0 (5107,200)  $124.00
Feb-05{Put NYMEX 7127200 30,0000 35.50 (50.25) (520,000 30.004 320,000 $124.00
Feb-08|Call (30ld) [NYMEX 7721200 80,000 3120 (30.55) 342000 1/ 30.00) 344000 51240
Teb-08|Cal NYMER BTS00 80,000] ) $1.01 500,540 17 X 550, 540) )
Feb-08[Put  JNYMEX 8717200 50,0008 50 F027) 24,300 1/ 0.0 30 324,300 3139.50)
eb-08|Call (30ld) [NYMEX BIT7200 50,000 313.5 ~30) (332.400) thg_!fo 332,400 $130.50)
eb-ogCall NYMER 420,000 o 0.7 "$302,4000 17 0. 30 (5302,400) X
eb-08IPu NYMEX | ; ! (30.25) 105.000 1 30.00 30 $105,00 $651.00
N [oF] [NYMEX | 170,000 $8.00) 3049 372,250 $0.00 30 mﬁm
Feb-08|Call (Sold) [NYMEX [ 117307200 T70,000 $10.10 (30.10) G17.000 1 0.00] 30 ST7,000 5263.50)
€b-08|FUTUR 'NYMEX'—IM& 170,00 30.00 $8.10) %0 $0.00]  $17.197 $17,191 $527.0
ar-os|Ca (NYREX | o/orz007] , ST0.28 o140 X . con.oooy . S108.50
Mar-08jPut NYMEX [ 6/5/200 70,000} ~ $5.75 (30.22) 154000 2. 30.00 3 315,400 $108.50
War-08jCall (501d) [NYMEX /572007 70,00 13500 (30.70) 1349,000) $0.00 $45,000]  $108.50
Mar-08|Ca INYREX | T o007] ) L R | ) pIj T0.00( G80.100] . $93.00
Mar-0g|Put NYMEX 7731200 50,000 ) 130.39) (319.800) o 0 800 $93.00
War-0BJCall (Sold X 7731200 50,000 3131 3045 (327,000) 30.008 $27,000 $93.0
ar-o8|Can NYNES TRV 75,000 W’g’ 3700 7400 LIV | T :
ar-og|Put NYMEX BIT7200 70,0004 — 3625 (30.28) 18,000 2 3000 30 T18.200]  $108.50
Mar-08JCall (50ld) [NYMEX BIT200 70,000 $13.5 30.42) (529,300) $0.00 $20.400]  S108.50
LETEVE [oF) NYMEX [ 87287200, 200,000 5 W $102, I} $0.00 S0 (G1o2.000] ] 3370.00
ar-08|Put NYMEX BI2872007 200,000F _ 36.25 30.30), {350,600)| 30.00 30 . 360,000]  $310.0
Viar-08{Call (Sold) [NYMEX | 8/287200 200,000, 312.50) 30.20) ®40,000) 2 $0.00} 30 340,000 $310.0
Var-0g[Ca NYNEX | o/42007] ) ; . $125,500] $0.00) ; .
Mar-o8Put NYMEX O/AT2007] 130,000 ) 50.33) 533,200 “~30.00 TAX200] 3201.50
Viar-08|Call (50ld) [NYMEX SIAT200 130,000 $13.0 (30.70) ($20.500 i} o a0 32050 3201 50
Mar-08|Call NYMEX mmmﬂvg—sm—ﬂm o o0 704,000 520150
Mar-08jPut NYMEX |~ 107237200 130,000 3640 (50.23) Ga1,200) 27 o000 30 331,200 32015
Var-05]Call (S01d) [NYMEX 101237200 130,000 $12.00 G012} 515.600), o s 315,00 3207,
Var-08|T U TURES [NYMEX £0.000 $0.00) 30.27 50 ! , \
Mar-08]T UTURES |[NYMEX 200,000 $0.00 $5.21 L X . \
Mar- 08 FUTURES [NYMER o000 58.21 . , ,
Mar-08|F UTURES [NYMEX | X 30.00) 30.21 30 ! , ,
Apr-08lCa [NYMEX | . - ; ) $0.00 30 (500.1600 31
Apr-0g{Put NYMEX BI207200 120,00 00 30 25) 330,000 30.0 $30,0000 31
Ror-o8|Can NYMEX T2672007] 15,&'8'# 7.7 30.50) ; K3} ; 5o o000 3
Rpr-08|Pu NYMEX |~ 12767200 120,000 $6.00 ~T0) Eiz.o00] o 30.00 312,000, 31
Apr-08|Call (50id) [NYMEX 12757200 120,000 $10.00) 0.12) G440 & $0.00 30 12,400 31
Xor-o8lCa [NYREX | 60,00 ] ) " $33,000 30.00 30 (553,000)
Apr-O8|F UTURES [NYMEX 120, $0.0 . 0] 3 X , )
Apr-OFJFUTUR [NYMEX | R R R m . K ,
Aor-05UTURES [NYMEX | X . $0.5 3 $0.0 ) ) .
Aug-08fPu (NYREX | . ) (50.14) . 72 ) $8,40 $03.0
Aug-o8[Pu (NYMEY | %0, “$6.0 30.15) : ; 0 37,500 377,50
Aug-08|Put-Offset JNYMER ~50,00 ﬂa $0.01 0. 5350) 57,3
AUg-08|Put-Offset [NYMEX | 80, 555 $0.00 /i ) (5240)
ep-08|Put NYMEX 1 ) $5.§a_dm?> 7T, B2 $0.00 s ,
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MMBtus Trade / Net Value
Counter| Originai Strike/Fixed | Purchase Purchase Expiration | Reaiized
Period Tool party Tradg Date l':::(::::hd Price Price Cost/Proceeds Exgl;::lon Price Vaiue ReallzLed“faln o Fees
ep-08]Put NYMEX 1/3/2008] 50,000 . ($10,750)]  8/26/2008 $0.0 $ $10,75 $77.5
ep- ut- e 2/2008] ) $0. 5 ( )
ep-05{Put-Otise! 00g 5004 3850

octoelty 5771200 50.13)[ (510,400} $0 $10,
ct- u m 008] :cno-m $0 $20, $0) $20,
Oct-08|Put-Offset [NYMER 272008 -80,000 -% X 50 (3500)
Cl-O5|PutONse 200y 50,0000 3550 30.03) 32,80 3.00 T (32080

SUMMARY™ | [__27,450,000 ~ 2,908,371 1,755,987] 1,748, g
outh Carolina May-2008/Aprii-2009 Review
eport as of 10/3 Close
MMBtus Trade / Net Vaiue
Counter| Originai Strike/Fixed | Purchase Purchase Expiration | Realized

Period Tool 1" party | Trade Date ';::":":‘n:hd Price Price | Cost/Proceeds E"'[’,';‘t':““ Price | Value R“"::s f"“ o Fees
ay-o5|Call NYMEX 573072007 120,00 37 $0.61 373,580 i 560)| . $186.00
ay-O8Pu X 87307200 120,00 ] 30.32) (538,400} - 338,400 3156.00
ay-08[Call-Oftset [NYMER T 07a007 -30, 57 ) A .00 30 " (320.700) $45.

May-08|Pu [NYMEX 013200 30,000 ~ 36.00) (30.27) (35.700) — $0.00 5,100 $45.50

May-08|Call (Sold) [NYMEX SIATZ00 30,00 311.00) (30.13) 153,000 $0.00, 33,00 3
ay-08] Call-Onset [NYMEX SIar2007 -80, 3760 ; , ) )

May-05[Put NYMEX BIAT200 90,000 36.00 50.27) (524.300) — 30.00 0 324,300, )
ay-05 Call (30 X SI47200 50,000 $11.00 50.13) (511,700) K] 30 311,700, 3130.50
ay-08]Put-Offset [NYMER 771200 30,000 3 ) " a7, 200) 348,
ay-08|Call-Offset INYMEX SI771200 30,000, 3110 30.1 353,600 ) 500} 345.

May-08|Call (301a) [NYMEX SI77200 30,000 (30.66 (319.800) 4 — $0.00) 30 319,500 348,
ay- 08| PUt-Ottse onoroe 50000 X ; — $0.00 30 22,5000 T30,
ay-0BjCall-Offse X SIT07200 50,000 $11.00 ; ; 0 30 (513.500) 31305

May-08[Call (501d) [NYMEX SIT07200 50,000} 37.65 30.70) 1353.000) 30.0 ;
ay-05Ca [0 120,000, ‘MW r} ) 30  (351.600) )
ay-0B8IPu X 12177200 120,000} $5.50 %0.07) ($8.400) 00 30 35,400 $166.00)

May-08JTall (301d) [NYMEX 127772007, 120,000 $11.00 30.07) (38,400 4725 — 30.00 35,400 3185.00)
ay-08] Cal NYMEX ; . , — %00 0 32,000 393.00
ay-o8]Can (50 50, ; 0.07 (33.500) 30 ;
ay- , 00} $10.0 , )

Ay~ (NYREX | 000 $0.00] 310, , ,
ay- NYMEX | 60,000 $0.00{ 3100 , ]
Y- NYMEX | 50,000 — 3000 $10.99 L ) 30 77,
ay- INYMEX | 50,000, .00 310.9 — 30 — 30.00]  (31.057) ®1.051) 3775

Ton-o8[Can NYRER 1151200 73,000 30,90 530,100 X C.100 $108.

Jun-08[Call (Sold) [NYMEX |~ 11757200 70,000 $13.0 50.10) %7.0000 312772 $0.00) 37,0000 3108
un-o8jCal NYMEX 1277200 180,000, ; . 30.49 , 00 0 T 503.480) 3204,

Jun-08|Put NYMEX 12777200 150,000 3550 (30.10) (519,000 o277 — 3000 30 $19,000 $204.50
Jun-08[Cal (3oid) [NYMEX 121772007, 750,00 $11.00) {30.10) 310,000 5127 00, 30 313,00 3704,
un-08Ca 3 310, ; 30 0.4 -
un- X ) $100,787]  3217.00

Jun- X . f € m
un- NYMEX o2 , 0 $11.3 \ ,
ul- a 0 50,000 R R , R , .
Ul-08fCall (50 11757200 50,000 313.0 30.13) (6,500 $0.00) 500} $77.50)
WA [oF] (NYVEY | , . ; v (531,800  $93.00
JUTOB|PuT NYMEX T278712007] ; ; (30.13) (37,500 30 500 303,
JUl-08[Call (Sold) [NYMEX [~ 50,000 $12.0 130.10) 36,000 5 . 0 6,000 393.0
ur-o8lCa 50,000 - ) ; 2 . $0.00 %0 (527.750) 3770
ul-08JCall (Sold) JNYMEX | 50,000, S11.508 50.08) 4000 © X 34,00 S77.5
ul-08|Can NYMEX X ) (520, " $03.00
Jurog[Call NYMEX 50,000 $ 527,500 $0 : /75
ul- INYREY | ; X 091 S155.
ul- INYRIEY | 0 s 6 VS B A )
Jul-08]FUTURES [NYMEX 0 ) ) X ,691 $155.
JU-O8|FUTURES [NYMER 50,000 0. 3103 , 528 $186.00
Jul-08[FUTURES INYMEX [ ) . ,691 $155.
ug-08jCa INYREX [ 117572007 ) ) ) ; ) (525.750) $77.50

Alg-08JCall (50ld) [NYMEX 117572007 50,000, $13.00 T50.20) (510,000) “$0.00) 310,000 377.50)
Uo-09Ca NYMEX | 12777500 mﬂ%m $0.00 ﬂ’gf — (534,500) 595,
ug-08|Tall (50ld) [NYMEX 127772007 — 50,00 $12.00 50.14) 33.400) — 30.00 3 38,400  393.00
ug-o8|Can NYMEX so.wg'ﬁ T $8.40 ; , S0 ‘ 377,50
ug-08[Call (Sold) INYMEX | 50,000 $12.0 (30.15) (57.500) 37,500 377,
ug-08|Ca YNEX | 000 y ) T,
ug-o8|Ca INYMEX | 50,000 $17. " I 30 527, .
ug- NYMEX | ; $0.0 ) — %0 . S20.780 3186,
Ug- [NYREX | , 39. T 50 , 50| 5155,
Uug- (NYMEY | -000) ) 3 7 ) ; 00|
ep-05jCa L0 K¢ ; L7 . ) £V (537,200 393.00

Sep-O8Call (Sold) [NYMEX | 117572007 0.000 $13.00 (50.29) (517,100 8 ) 317,100 $33.0
ep- a NYMEX | ,00 $8.71 $0. | %

G:\GasAccounting\GASACC\HEDGING\2009\October 2009120091030 RMI - Closed Positions  SC MTMClosedPositions



MMBtus Trade / Net Value
Counter| Original Strike/Fixed | Purchase Purchase N Expiration | Realized
Period Tool 1" party | Trade Date ';::":::"ﬁ‘: Price Price | Cost/Proceeds Ex‘;:‘t:” Price | Vaiue R“"::d“f)"“ ol Fees
el SNSRI L oK A o) IS WA
ep-08|Ca [NYMEX | 53,000 35.40) $0.00 325,000 8/26/2009 30.00 : g
ep-vg|Call (Sold) [NYMEX | 312.0 (30.22) . 512872008 $0.00 310,750 377.50)
ep-08|Ca [NYMEX | $0.49 ) o126/2008 30.00] T ) .
ep-o5Ca NYMEY 3 ) " 812612009 3$0.00 50 (547,640 353.00
ep-vo|Call (5010) INYMEX | $14.00 50.29) 13800 812672008 $0.00) 30 313,500 $93.00}
ep-o5jCa [NYMEX | $11.00 30, 312 3612008 3$0.00] 30 514, .
Sep-08[Pul NYMEX $725 : BTer008 0.0 Ko 3174000 3449.50)
Oct-08]Cal .9 9 008 To.00 30 M
Oct-08Call (Sold) INYMEX T172/2007] 30,000 X K: 5 008 0.0 A 3378000 3139.50
Oct-08fCa m 2171200 80,000 3 5().8 $71, 9 008 m {0 m
OCE-UB[Cal (Sold) [NYMEX | STITE00 50,000} 3TZ00  (30.30) B2E 00 97252008 {0 1] R ¢ 324,000]  3124.00)
Oct-0gca NYMEX | 308 30,000 3 5 $E5,000]  0/25/2008 $0.00 0 , )
Oct-08|Call (Soid) [NYMEX 7372008 30,00 3130 30.23) 20,7000 or252008 30.00 0 320,700 3139.50)
Octog|Cal NYMER 272008 30,00 $0.49) $aa.1000 ooy $0.00 30 544, 100) . 5139.50
Oct-os|Gan NYMEX 3372008 ; 30.60] ; oT2512008 $0.00] o 1362,000) .
Oct-08|Call (Sold) [NYMEX 37372009 ~50,000 30.23) 10,200 97252008 100 ks T10.200  3124.00)
Oct08|Ca ZETS004 740,000 309 , TRITFL $0.00) 3 T5206.800)  5662.00
Oct-08{Pu [NYMEX 3752005 430,000, (50.12) (B52,800)  or25/2008 $0.00 352,500 65200
Nov-og|call INYMEX 57312009 , y $1.0 $84,0000 1072672008 $0.00 30 X )
Nov-03|Call {30id) [NYMEX SI3I2008 30,000 3200 0.20) 23,200 1072872008 30.00 ke 323,200 31240
Nov-05|Ca 272008 .... $1.23| $68,200]  10728/2008) S0 50 58, :
Nov-08Call (301d) [NYMEX 77212008 70,000, 3200 B027) 18,000 1072572008 300 378,000]  3105.50)
Nov-08[Cal NYMEX 81412008 1 ) ) $02,560]  10/28/2008 $0. 0 . .
Nov-08{Put NYMEX 81472003 30,000 $3.0 B0.27) (521.6000] 1072812008 $0.00 30 327,50 T123.0
Nov-08jCa [NYMEX | 871172008 3,000 X $0.50) $184,000] 1072820088 30.00 30 5184.000) y
Nov-08{Pu [NYMEX | 8 005} 230,000 $8.00 B0.44) ($101.2000 1072812008 .00 30 $101,200 $356.50)
Nov-08]Ca m 9 008} 00,000 $/.75 $0. 158,100 0/28/2008] $0,0q fo $158,1 .
Nov-03|Pu [NYMEX | 3732008 300,000 36.50]  (30.20)]  (360.000)| 1072572008 30.00 e 360,000 $455.00)
Rov-05|FUTURES [NYMEX | 1072872008 so,oog 000 %6.19 30| 1072812008 50.00] (3145,120) 145,120 $245.00
ov-08|F UTORES [NYMEX | 1075872008 ) $000_ %5.19 0| 1072672008 $0.00] (34717.220) 4T7220) __ $715.00
Nov-O8|F U TURES [NYMEX | 1072872008 ~300.000 30.00 $6.1 S0 1072872009 30.00 (5164 .200 54,200 3930.00)
Bec-08|Ca [NYMEX | 8/312008 00,000 . . X T 15000 35,00 %0 15120.000)  $155.00
Dec-08JCall (So1d) [NYMEX | 57312008 100,000 $20.0 G042} (341,500 1172172008 $0.0 iy 341,500 $155.00
Bec-08|Ca [NYRIEX | 512008 700,000 $14.80 $1.4 $143,000 008 3%8‘ 50 {$143,000) ]
Bec-03|Call (Sold) [NYMEX 272003 700,000 T20000  (30.45) 45000 1172172008 30.00 0 35000 3155008
Dec-ogGal NYMEX 81472008 100,000] $10.00) 30. 383,000 508 30.00 Lo (383,000 $155.00
Dec-08[Put NYMEX SO0 700,000 IB.00]  (30.29) 240000 112172008 30.00 Ly 3240000 $155.00)
Dec-08|Cal NYMEX | /2072009 250,000 : 5085 0.0 59 (52320000 $449.50
Dec-08[Pu [NYMEX | 872072008} 30,000 (581,200 1172172009 $0.0 30 381,200 344550
Bec-os|Call NYMEX BIAT5008 200,000 . . X 305 - 5 (566,000 $310.00
Dec-08Pul 57472008 260,000 3650 (3010 T20,0000] 1172172009 30.0 3 320,00 $310.00
Dec-og|Can NYMEX o1 172008 260,000 $3.80 30.23 346,000 003 ) $§l (546,000 $310.00}
Dec-08[Pul NYMEX OIT172008 00,000 3705 50 T50.000 508 30.00 0 350,00 33T0.00)
Dec-08[FUTUR 008] 100,000 m 6.48] $0 008} $0.00 ,900)| R
Dec-08]FUTUR [NYMEX | 008] 90,000 $0.00 $6.48 $0 00§] $0.00f ($295,510 .
Dec08|FUTURES [NYMEX | 305} 200000 3500 1545 o0 30.00 : 3520000
Dec-08]FUTUR INYMEX. | 008} 00,000 $0.00§ $6.48] $01  11/21/2008] $0.00 113, ($113,800), SM
Jan-00[Call NYMER BT32008 710,000, 37455 L) T150,3700 122472000 $0.00] 30 (5150,370)  $170.50
Tan-0%|Call (5ord) [NYMEX BI372008 T10,000) 3200 &0.50) 553.500)] 212472008 30.0 363,500 $170.50]
Jan-o9|Cal 12008 710,000] $15.B§| $1.00] $184,500] 122472008 0. 0 (5154, .
Jan-0%]Call (Sold) [NYMEX 7723005 710,000 ; 770000 1272372008 30.00 g 3770000 $170.508
Jan-09Call 8/4/2008 0,000 $98,450 008§ $0.00] @9&450) $170.504
Jan-09[Put NYMEX /472008 0,000 [ (325,000) 008} $0.00 30 328,60 T170.50
Jan-oo|Cal BIo52008 3,000 ; S 5262400 308 "30.00) 30 (5262,400]  $496.00
Jan-09[Put NYMEX 812572008 320,000 37.00 50.15) (548,000 1212372008 30.00 30 348,000 $455.00)
Jan-09|Call (Soid) [INYMEX B12572008 320,000 $14.00 (30.13) (3471.600)] 1272472008 30.00 30 341.600]  $406.00
Jan-09|Cal BTa12005 0,000 $6.60 $0.71 $156,200] 1272472005 $0.00] T (5156,200]  $341.00
Tan-09Pul NYMEX ST372008) 750,00 3700 (50.20) 343,000 1272372008 30.0 ko TIZ000] S341.00)
Jan-09|Call RYWEX | o122000 220, ~38.70 ) X 508 flﬂg 30 (5140.600}
Jan-09{Put NYMEX | 9/12/2008 D000 /.05 (0.2 (348,400) 1272472008 $0.00 348,400 $a41.00)
Jan-09F UTURES INYMEX | 1272472008 110,000 30.0 $5.01 31212472004 $0.00 X . .
Jan-00|T UTURES [NYMEX | 1272472008 3,000 . $5.01 50| 122412008 $0.00] (3345, (5348,160]]__ $992.00
Jan-09|F UTURES INYMEX | 1212472008 220,000] 30. $5.01 %0 272005 30.00] (3230, 5230.300) | 3682.00
Jan-00|F UTURES [NYMEX T 1272472008 220,000 30.0 3501 30 005 $0.00] (3250.360) 3250360 3682.008
Feb-oo|Cal NYMEX eI312000) 50,000 - $1.00) $121,600] 112772009 $0.00 30 121.5000]  3124.00
Feb-09|Can (Sold) [NYMEX BT372008) ~30,0004 3210 B0.75) T550,500)] 172772009 30.00 s 350,800 3124.00)
Teb-0o Can NYMEX 71202009 50,000 $15.Eg| $1.87| 31685, . 30
Feb-09|Call (Sold) oT2008 30,000 320.0 B087) B78.300 172772009 30.0
Feb-cojcal NYMEX 81412008 80,000 ) 5 ; 7 X , y
Feb-0ajPut NYMEX 81472000 B0,000) $8.000  (30.30) 24000 172772009 0.000 30 324,0000  $124.00)
Feb-09|Call (Sold) [NYMEX BIAT2009 50,000 $16.0 B0.20) BTB.000 172772000 30.0 30 $T6,0000  $124.00)
Teb- o Put NYMER 511472008 770,000] 3750 (3033 $55.250 00 300 355,25 326350
Tep-0o[Cal NYMEX | 61202008 260,000 $9.70 $1.02 , $0.00 0 (5205, $405.0
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MMBtus Trade / Net Value
Purchased Strike/Fixed | Purchase Purchase Explration Expiration | Realized Realized Galnorl  Fees
Per Month

Price Price Cost/Proceeds Date Price Value (Loss)
260,000 $16.0 ®0.17) ($44.200) 172772009 $0.00 S0 $44,200} $403.00
770, rﬁ% — oS08 $147.050 ﬂﬂ'gF ] mm

170,000 $7.000  (30.23) 330,100 172772009 $0.00 $30,100

Counter| Original
party | Trade Date

Feb-0oPut NYMEX |
Feb-09Call (501d) INYMEX |
Feb-oofCal INYMEX |

Period Tool

Feb-09[Put NYMEX -
Feb-09|Call (501d) INYMEX 770,000 313.00 (30.13) 523.500 12772009 0000 30 355800 325350
Teb-oo|Can 760,000 . 5 $148,0000 172772000 000 0 , .
Feb-00|Put NYMEX 160,000 $7.50 B035) 372,000) 2772009 30.00]  30) 372,000 $248.00
eb-09[Call (S0 180,000, $13.00 150.18) (528.800)] 172772000 0.00] 30 $25,500]  $248.00
Teb-00|F UTURES INYMEX 20008 so.000  s0.00 5451 SO 12020000 $0.00] (32/0.60T) 70601 3245.00
Feb-09|FUT URES [NYMEX 72072009 170,000 3000321 _W%EL (5509, 152)] 527,00
Feb-09| T UTURES [NYMEX ooy 2eo.000 $0.0 $4.51 ~700) ~703) )
Feb-09FUTURES 2o 170,000 X 34.51 1 424, ] (3422,152)
Feb-00F U URES INYMER 12002000] 160,000 | ) .
Mar-09Put-Oftset [NYMEX [ 172672000 70,000 . ) $16,100] 22412000 30.00 “e . G16.100  $108.50
Mar-09[Put NYMEX : 70,000 38.2 (30.23) G16.100)| 212400y ~30.00) 30 $16,100]  S108.50
Mar-oo|Call NYMEX o5 70,000 315 314 $102,500] 22372009 30.00) (5102.900) $108.50)
Mar-UsjPut BP 70,0004 $5.gg| 30.21) 313,350 22412009 3. TEON . (5266.530) 30.00
Mar-09|Call (501d) [NYMEX 321.0 G0.72) 350,400 22472009 @;m [ 350,400] 310850
Var-0g|Put-Ontsel |[NYMEX 0.7 $0.59 319, ) S0 1000 355.00
Mar-0Put NYMEX 30.33) (319,800)| 2724712009 $0.00 0 319,500, $05.00
Mar-03[Cal NYMEX | - $117,000] 272472009 %_S'o ($117,000) $93.00
Mar-09Put BP ; [CLED 518,300) 272472009 $4.24] (5270,840) (5102,540) "$0.00)
Mar-05[Call {501d) [NYMEX $20.00 (30.06) (357,000) 212412000 30.00 30 357,500 $93.00
Mar-09|Put-Offset [NYMEX | 172672005 70,000 $8.00 $0.40] 000 272472009 "$0.00) ; .
Mar-05Put NYMEX | 81272008 70,000 38.00) 350.40) (528,000 272472009 30.00 30 $28,000]  3708.50
Mar-09|Call NYMEX 81472008 70,0008 — $0.75 31.2 — $88,900] 212472009 $0.00 30 ($55.900) $106.50
War-09Put BP BIAT2005 70,000 : 50.38) 328,050 212312009 y 280), (3237,230) 30.00
Mar-0%Call (50id) JNYMEX | 81472008 70,000 $16.0 130.24) (316,800 212472000 - [ 3$16.800] _ S108.50)
Mar-00|Put-Offset [NYMEX TT262000 "500.000 : — 3$0.40 80,000 272472009 ) 30 580,000 $310.00
Mar-Oo|Put NYMEX | 872072005 200,000 375 (30.40) (580,000 272412009 30.00 . $580,000 $310.0
Mar-08{Call NYMEX 872012008 200,000 0.6 ; “5186,0000 272472009 00030 (5186,000) 3370.
WMar-0%[Put BP 312072005 200,000 37500 (30.33) 75,000 212472008 34 "B00) B577.80001  30.00
Mar-0o|Put-Oftsel JNYMER 32000 50,0000 so.60 ) 300 22arz000 30.00 o (523,800 S20T.
Mar-0%Put NYMEX | 3752008 130,000 X 30.18) (323,400 22372009 000 30 $23,400 $201.50
Mar-09|Call NYMEX o7512008 T30,0000 _ 35.60 ; $109,200] 272312009 ~ 30.00 30 (5108,200) $201.50
War-0o|Put BP 57372008 3,000 ; 50.10) 20,1500 272312009 332 ) 5287170 30.00
Mar-09[Call (301d) [NYMEX SI3T2000 30,000, 313.00 B30.15) (323.200) 272472009 ; $23,400]  3201.50
Mar-09|Put-Oftset [NYMEX | 8000 ~130.000 . $0.308 330,000 272472000 ) 0 (539,000) .
Mar-09Put NYMEX | 9711272008 130,000 $7.00 (50.30) (530,000)] 212472009 $0.00 30 339,000 $201.50
Mar-09[Cal NYMEX STT2I2008 T30,000 850 30.97 B0 22ATE00 30.00 10 BI10.500 32015
Mar-0Put BP SIT2T2008 130,000, 37.0 78) Ba5.750) 22412009 34221 (5350.320) E323,570) 30.00
Mar-08jCall (Sold) [NYMEX SIT272008 730,000, 31400 (30.13) B1o.500) 272472009 $0.00 30 $15,500]  3201.50
Apr-oS|Can NYMEX | BT 2000 5,000 ) o S/0.200  Srsers00y $0.00 v (570,200 3156.0
Apr-09Put NYMEX | 37772008 120,000 373 50.23) (27,600 312672009 0000 30| 527500 3156.00%
Apr-oo|Call 51172008 720,000 ; ) o $87,450 3262000 30.00 0 (357,4800  $186.00
Apr-0g|Put NYMEX 81172008 30,000 $7.00 5020 (55,000 372672009 30.00 30 "~ $6,00 345.50)
Apr-09Put NYMEX |~ 8 305 50,000} 37.00 (30.20) ($18.000)| 372612009 %0.00 30 18,000  $139.50
Apr-oo|can NYREX ara2008 T30,0 - X $88,3001 $0.00) s .
Ror-09Put NYMEX Or3T2008 130,000 0 30.20), " (326,000)  o/26/0000  30.00 30 — $26,000]  3201.50)
Apr-09[Call (Sold) 57372008 130,000 $12.00 (30.14) ($18.000)| /2002000 30.00) s $18.200]  $201.50)
Apr-09|Call NYMEX 162000 720, $5.00 30.78] 303, 312612000 $0.00 KL (503,000 3166.0
Apr-08Put NYMEX T S/T82009 120,000, 700  ($0.40) (348.000)| 37262009 30.00 kv $48,000] 318600
Apr-09JCall (S0ld) INYMEX | ST182008 120,000} $13.000 (30.10) (312,000 372672009 30.00 30 312,000 $7186.00)
YT [oF] NYMEX TO7612005 720,000 $5.10 9 55,000 o . 30.00 0 (350.040)]  5186.00]
Apr-09|Put NYMEX | 0/812008 3,000 00 (30.20) (324.000)] 372672008 30.00 30 324,000  3186.00
Apr-09|T U TURES INYMEX 312612000 120,000 ; - 2612000 30.00] (3402.000) (5402,000]  $372.00)
Apr-08|F UTURES [NYMEX 31172000 30,000 SO 212672009 00 (591,500 1501, 500) $93.00

52

Apr-09FUTURES INYMEX | 3/25/200 50,000, "~ 30.00)

[ 372612009 30.00] (3273,500)
Apr-00TUTURES [NYMEX 312672009 , 30.00] (5337 500

Apr-09|FUTURES [ 312672009 120,000 $0.00 [ 372672000
Apr-09FTUTURES INTMEX | 372672000 120,000} 31267200 $0.00

] . $2486,
[SOMMARY: 21,520,000 ] 3,446,0 |-5.747.835
outh Carolina May-2009/November- eview

Report as of 009 Close
MMBtus Trade / Net Value
Counter| Originai Strike/Fixed | Purchase Purchase Explration ] Realized
Perlod Tool 1" party | Trade Date ';:m:::hd Price Price | Cost/Proceeds E"'[’)';"t:'“ Price | Value R“"?I‘_’d“‘:;"" o Fees
May-09[Pul-Offset |[NYMEX 17261200 120,000 S.00] 3019 $22.800] 422009 - 30.00 o 522,800 5185.00
May-0aPut 120,000, $7.00 50.19) G22.800) 212772009 0.0 30 322500 3156.004
May-0%{Call NYMEX 120,000 35.70 . 31032000 22772009 $0.00 30 (3703,200) $186.00)
May-03|Put BP 17251200 120,000 $7.00 (30.170) (319,800)| 272772009 $3.25 (5440.540) 5423,540) $0.00
May-08{Call (30id) [NYMEX T20,0000 15000 (30.12) (314400 372772009 30.0 30 314,40 T
May-0o| Put-Offset. [NYMEX | X . ) 600 472772009 —Wa 0 527, 5
May-Oo|Put RYMEX 120,000, 37.00 0. OO0 412772009 $0.000 30 327,600
May-09|[Call NYMEX B 120,000 —$9.40) ) 301,080 412772009 30.0 50T,
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MMBtus Trade / Net Value
Counter| Original Strike/Fixed | Purchase Purchase Expiration | Realized
Period Tool party | Trade Date ';::c'::::: Price Price Cost/Proceeds Ex;;l;at:l on Price Value Roall::dos(:aln or Foos
May- 0o But BP TIoor00s . 120,000 SO0 (02T ) )
ay-00 PUL-Ofise [ 172612009 ~130, $6.50 $20,500] 472072009 X ~%0 500) )
WVay-03{ Put NYMEX | X SO0 412772003 ~$0.00 [ 20,8000 3201.50
May-oCall NYMEX S1AT20 ) ; X 3871001 412772009 000 30 (367,100) $201.50
May-08Put IBF | 172672005 000 $6.50 (30.13) (517,550 41277200 $3.25] (3422. 1700 (3403,500) 30.
WMay-Oo|Put-Ontset INYMEX | 172012000 120,000 37,00 sz 51,600 412772000 m——wm'm
May-09jPul NYMEX | 120,000 $7.00 30.43) (351,600 472772009 $0.00 3 351,600  $155.00
Way-og|Can NYMEX | 120,000 38.55] ) $102,6000 472772009 3000 30 SO0 $155.00)
May-03JPul BP 172672008 120,000 $7.0 B0.47) (348800 47277200 $3.2‘5{ 3435,640 (3401,040) $0.00
May-0%|Call (Sold) [NYMEX | 120,000 $73.0 30.12) (314,400 472772009 30.00 314,400 $166.00
Way-o5|Can NYMEX | 120,00 ! X 30.00 %0
Tun-o9[Can NYMEX IRV ; T S0.80] 3100, 30.00 , "
Jun-09Put NYMEX | ) T (50.25) (532,500)| _ o/26/0008  30.00 $32,500] 3201,
Jun-oo|Call NYMEX 8207 ; 30 30.8 800 Broerao0y - 30.00 30 106600 3201.50
Jun-09fPut NYMEX 8120720 130,000 $7.00 (30.30) (339,000 572672009 $0.00 339,000 $201.50)
Jan-oojcan NYMEX 740,000, $10.00] . 30.50 $70,0000 5262000 30.00 30 , :
Jun-09{Put 730,000 36.00 50.17) T23.800) 52072009 3000 30 35800 52170
Jun-o9can NYMEX |10 130,000 $7.90 $0.79] , Br26/2000  $0.00 5 (694.500)] 520150
Jun-08[Put NYMEX T 130,000 36.00 150 30) (530,000 o/06/2000  30.00 0 339,000 $207.50
Jun-oofcan ) y ) 500 5/26/2009 $0.004 (568.9000] 3207,
Jun-09|Call (S0ld) INYMEX | 1017 T30,000 120 (30.10) 373.000)| 52672000 30.0 $73,0000  $2071.50
Jun-09|FUTURES [NYMEX 512612000 130,000 $o.6§l $3.54) 249, (5449,030) . 340300
JUn-O9F UTURES [NYMER | 572672000 000 $0.00) ) S0 5/26/2000 ; 530 )
Jun-0)FUTURES [NYMEX 5 120,000 $0.00 5 44,54 )
Jun-09|FUTURES INYMER | 572672000 730,000 "~ 50.00 ) SO0 572672000 ; TS, , ;
Jurog[Put-Onse 172672009 ~110,000 ; "$0.2/ 320,700 61250000 30.00 30 328,700 3170.50
Jul-08[Put NYMEX-_NTﬂTUg 710,000 37.0 $0.27) (529,700)] 672572009 30.00 $29,700 3170.50
Ju-ooCan NYMEX 1720 T70,000 - ; G50 6252009 30.00 30 (355.550) $170.50
JUOB|Put BP 112672000 710,000 $7.00) 130.25) MMMwﬂmm 13320,210) 30.00)
JU-OS|Put-Offset [NYMER 1 172672000 110,000 $7.00 S059 536,300 672572009 . 0 B, )
JUTOo Put NYMEX'W 710,000 $7.00 50 33 . [ 30.00 30 ~$36,500] 31705
JUrog[Tal NYMEX 8120720 T10,0008 ~ 39.10) 31.00 110,000 6252000 S0.00 30 5110,000) 31705
JUr oo Put BP — 17267200 110,000 37.00 G031 B33.550)|  o/252000 _ﬂ'ﬂmg (3313.610) $0.00
Jul-09|Call (Sold) INYMEX | 110,000 $14.00 50.15) 315.500) 072572009 30.00 $16,500 $170.5
Jul-09|PUT-Offset [NYMEX | ; ) ; M s (520.000] 315850
JUOg|Pat NYMEX | 36500 (30.20) (320,000 o/2572009 ol I {v 320,000 $155.00}
[ Jurodcal . JNYMEYX ] oo 38.00 30.70 $70,000] 672572009 30.0 L{e (370,000) $155.00
Jul-0g|Put BP 126712009 100,000 $6.50]  (50.10) (317,500 o/25/2000 ) (5248.100) 30.00
JUl-09| Put-Ofset [NYMER 172872009 110,000 36.00 $0.20) $22,000]  6/25/2009 ) 30 (522,000 $170.50]
Jul-OgPut 110,000 —36.00]  (30.20) (522,000 o/252009 30.00 322,000 $170.50
Jurog|Can RNYMEX TOT7720 110,000, - ~ 300 $73,1500  o/2572000  0.00 30 (373.150) $170.5
JUI-0Y PGt BP 172567200 110,000 35.00) (50.18) 310,250 6/25/2009 ; T60), (5217,810) 30.00
JU-08|Put-Offset [NYMEX [ 172672000 110, X ; ; 0% ool o (333,000 3170.50)
JU-03|Put NYMEX | 1072072009 710,000 "$6.00} (30.90) (333.000) 67252000 30.00 30 333,000 $170.50
JuoRTan NYMEX | 0 T10,000 37 3. 850 672572009 $0.008 30 (3713,850) $170.508
JUOB[PU BP 0. TE0] 62572000 B E237.180) (5206.510) 300
JuF0Call (Soldy INYMEX | . 30.30) (533.000) 67252000 393,000 $170.50
Aug-oo|Cal [NYNEX | $10.00 $0. 391,650 712672009 . (591,850) }
Aug-09|Put [NYMEX | 110,00 37.00 T [ 7725720000 30.0 31,000 3170.50
Aug-odcan  JNYMEX | T10, ) ; 750 772872009 '_ngl IS0 S170.50
Aug-O9|Put NYMEX 110,000 $7.00 30.59) (557,400 772872008 s0.000 30 37,400} $170.50
Aug-09fCall (301d) [NYMEX 710,00 $15.00 50.18) 17800 772812009 30.00 T17.5000 S170.50
Aug-oo|Can NYMEX $0.30 X y X 3 (374,500 517050
Aug-09|Put NYMEX [ 35.50 (30.20) 22,000 71282009 $0.00) $22,0000  3170.50
Ug-0%Ca . $0.79 ; 30.00 5 ;
Alg-00|Put NYMEX | 710,000, —56.00) T , 00 3 $36,300]  $170.50)
Aug-o9[Cal NYMEX : 110,0 $10.00 : $48.4 712812009 y )
Aug-09Call (Soid) [NYMEX | 5 110,000 $13.00 (50.15) (516,500 7725/2009 516,500 $170.50)
AUg-0)[FUTURES INYMER T 7112000 000 $0.00 $3. 3 712612000 , A0 5341.00)
AUG-0|T UTURES [NYMEX T 172000 710,000 ~3$0.00 712872000 00 (GaeT.040) . $341.00
AUg-0TUTURES [NYMEX | 110,000 30.00 30 , , .
Aug-08TOTURES INYMEX 9 110,000 30.00 ) S0 (12872000 277.040) G2 L040)  $341.00
Sep-09|Cal NYMEX ; 50,0008 $10.20 $0.89 $55,1000 312672000 X 000 593.00
Sep-08 Put NYMEX | 60,000 $7.00 30.34) (520,400 872672009 $0.00 S0 $20.400) $09.00
Sep-oo|cal NYMEX 170,000 - 3110 $167,0000 872612000 $0.00 50 (3187.000] 326350
Sep-03|Put NYMEX 170,000 37.00 50.43) G72.250) o200 30.00 O $72.250] 325350
Sep-09{Call (Sold) [INYMEX | 170,000 $17.00 150.15) (525,500)] 812672009 o0 S0 325,500, $263.50)
Sep-09|Can 5000 " o S118.4000 & 0. 30 5116.4000 3156
Sep-09|Put NYMEX 120,000% $6.50) (30.29) G34.800) 8262009 00 30 $34,800]  $186.00
Sep-09Call (50ld) [NYMEX 120,000 $14.00) 0.17) ($20,400)  6/26/2000 30.0 320,400 $156.00
Sep-oofcal NYMEX 710,000 oo S0.7 61,4 400 $170.50
Sep-09Put RYMEX | 710,000 6.0 (30.30) (533,000 5/2672009 333,00 $170.50
Sep-oo[Can NYMEX | 120,000 $10. ) \ BI2612009
Sep-09 Call (501d) [INYMEX 120,000 $713.00 (30.20) 524,000 572672000 \
Sep-0FUTURES [NYMEX 50,0008 $0.00] 3201 SO o2e/2009 ) 1
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MMBtus Trade / Net Value
Counter| Original Strike/Fixed | Purchase Purchase Expiration | Reallzed
Period Tool party | Trade Date :,::cl::::: Price Price Cost/Proceeds Exg;atzl on Price Value R“"?::ﬁ;’ In or Fees
Sep—OgF;UT;;U;RgE [NYMEX 8/26/2009 170,00 $0.0 $2.01 $ 8/26/200 $0.00§ ($695,130) (3695, 130)
Sep- [NYMEX | 572572000 120, 52.01 3 $430,680]  (5430,650)
Sep-09F UTURES INYMEX | 872672009 110, 2 % ] ) 3335,
Oct-ao{Gan NYMER | 8/11/2008 30,000 $10.50 y X 2512000 ) Jv ; -
Oct-0gPut NYMEX | B oo 10,000 $7.00 30.40) B4.000)| 97252009 30.00 30 $4,000 $15.50
Oct-05P NYMEX | 8 Wi 30,000 37.00 T30.40) (512,000} 972572009 $0.00 $12,000 345.50)
Oct-08[Put JNYMEX | 5 008 50,000 $7.00 150.30) (520,000 O/25/2008  30.00) $20,000 $77.50
Ocr-ooCal RYMEX ey 50,000 $9.60 - ;  S0.00 o 1304000 $124.00
Oct-09[Put NYMEX 812872008 30,000 $7.00) 30.40) (532,000 97252009  $0.00) e 332,000 $124.00
Oct-08|Call (50/d) [NYMEX 872072008 50,0008 $17.00 150.25) (520,000 o252008  %0.00 30 320,000 3124.00
OIS [oF] NYWEX | 37or2008 50,000 $0.34] ; ooy S0.00 30 561,
Oct-o9iCal NYVEX | 37202000 170,000 ) 1.0 T171.7000  or5o008  $0.00 30 71, )
Oct-09{Put NYMEX | 972972008 170,000 300 (30.29) (345,900 or25i2009  %0.00) 30 3403000 5263.50)
Oct-0%Call (Sold) INYMEX O12972005 170,000 $14.004 S0.27) (335,700 O/2520000  $0.00 30 335,700 3263.50
Ocr-oocal NYMEX | 1071472008 ~150,000) ) ) X ) ; )
Oct-0o{Call (Sold) [NYMEX | 1071472008 150,000, 313.0 30.20) o200 o200 30.00) 30 352,20 37500
Ocr-ogcan NYMEX | 1073072008 170,000 ; $0.49) $83,300] 972512000 $0.008
Oct-03{Call (50d) [NYMEX | 1073072008 170,000 314.00 T50.20) ©34.000  or252009 o000 o0
OCt-00TUTURES [NYNEX T 51572000 . $0.00 $3.99 SO 072572000 ' 350.390) , y
Oct-0FUTURES [NYMEX OI1872000 10,000 $0.00 33.09 3 T530,730) =30, 730 337.00
Oct-0YFUTURES INYMEX T 972572009 80,000 $0.00 $3.00 e (5150.650) $155.00)
Oc-0FUTURES INYMEX 1 97252000 , $0.00 $3.09 3 X
OO0 FUTURES [NYVER T 0252000 | $0.00 $3.09 $0 $527.00)
Nov-o5|Can NYMEX D1A12008 750,00 $0.25] $71.08] $162,000 X ‘ )
Nov-09|Put NYMEX 9737200 55,000 37.00 30.35) 52500 1072772000 30.00) 0 352,500 523250
Nov-03|Call (50id) [NYMEX SAT2008 T50,0004 314.50) 30.20) 30,000 1072772005 30.00 30 I30,000]  3232.50
Nov-0o|can NYMEX ST772008 150,000 $9.40 $1.10 $164,250) $0.0 30 ) )
Nov-05[Put NYMEX T50,000 37.00 T50.40) TS50.000)| 1072772000 $0.00 0 360,000]  3232.50
Nov-03|Call (So1d) [NYMEX 750,000 TT350 (3030 553.000)| 1072772009 3000 0 35,0000 $232.50)
Nov-oo(Call $1.01 3232,3000 1072772000 $0.00 50 5232,300) ‘
Nov-03Put NYMEX | ; 30.50) 115,000 1072712009 3000 3 $T15,000]  3356.5
Nov-09jCall (Sold) [NYMEX $15.00] (3020 45,0000 J0/27T200% 30.00 30 345,000]  5355.50
Nov-09Call NYMEX | 2712008 $0.55) 30.70) $161,000] 10/2772009 $0.00 30 (5161,000) $356.50)
Nov-09[Call (Sold) [INYMEX | 2 5 [ 313.25  (50.29) 555,2000 1072772009 0.0 30 355,200 $a55.50)
Nov-00|FUTURES INYMER | 102772000 150,000 $0.00 345 S0 102772009 $4.20] (5366, 30 ) y
Nov-09|FUTURES [NYMEX [ 1072772009 150,000 $0.00 S0l 1072772000 $4.20 ) 6,500)  $465.00)
Nov-09|F U URES [NYMEX | 1072772009 230,000] $0.00 S| 1072172009 $4.29 (527,16 : .
[SOMMARY: 12,750,000 | 2,066,940 5853880 -12,020,820] $24,970.50)
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South Carolina

Report as of 10/30/2009 Close

c ot D:y Purchase| Pri Strike/lpcerl % | cummuiati Max #
ounterp| Settle (L)/ urchase ce ce ummulative
Month | Contracts arty Penultimate Tool Price (GDI) Declle ?::2:? Time | Coverage | Coverage Trade Date Contracts
{P)
Dec-09 10 NYMEX P Bought Call at $1.015 $5.045 70th $9.80 P 14% 14% 9/11/2008 69
Dec-09 10 NYMEX P Sold Put at ($0.220) $5.045 O $6.60 P 14% 9/11/2008 69
Dec-09 10 NYMEX P 3-Way Sold Call at ($0.260) $5.045 100th $15.00 P 14% 9/11/2008 69
Dec-09 10 NYMEX P Bought Call at $1.145 $5045 80th $10.10 P 14% 29% 9/18/2008 69
Dec-09 10 NYMEX P Sold Put at ($0.390) $5.045 0 $7.00 P 14% 9/18/2008 69
Dec-09 10 NYMEX P 3-Way Sold Call at (30.400) $5.045 90th $14.00 P 14% 9/18/2008 69
Dec-09 20 NYMEX P Bought Call at $0.700 $5.045 80th $10.35 P 29% 58% 10/14/2008 69
Dec-09 20 NYMEX P Call Spread Sold Call at ($0.235) $5.045 90th $13.50 P 29% 10/14/2008 69
Dec-09 29 NYMEX P Bought Call at $1.070 $5.045 60th $9.00 P 42% 100% 10/20/2008 69
Dec-09 29 NYMEX P Sold Put at ($0.300) $5.045 0 $6.00 P 42% 10/20/2008 69
Dec-09 29 NYMEX P 3-Way Sold Call at ($0.300) $5.045 100th $14.00 P 42% 10/20/2008 69
Dec-09 30 NYMEX P Bought Call at $0.590 $5.045 90th $11.20 P 43% 143% 10/30/2008 69
Dec-09 30 NYMEX P Call Spread Sold Call at ($0.300) $5.045 100th $14.00 P 43% 10/30/2008 69
Jan-10 11 NYMEX P . Bought Call at $1.220 $5.390 80th $10.00 P 14% 14% 9/18/2008 76
Jan-10 11 NYMEX P Sold Put at ($0.320) $5.390 0 $7.00 P 14% 9/18/2008 76
Jan-10 1 NYMEX P 3-Way Sold Call at ($0.380) $5.390 100th $15.00 P 14% 9/18/2008 76
Jan-10 11 NYMEX P Bought Call at $0.985 $5.390 80th $980 P 14% 29% 10/8/2008 76
Jan-10 11 NYMEX P Sold Put at ($0.200) $5.390 © $6.00 P 14% 10/8/2008 76
Jan-10 11 NYMEX P 3-Way Sold Call at ($0.260) $5.390 100th $15.00 P 14% 10/8/2008 76
Jan-10 22 NYMEX P Bought Call at $0.780 $5.390 80th $1040 P 29% 58% 10/20/2008 76
Jan-10 22 NYMEX P Call & read Sold Call at ($0.300) $5.390 100th $14.00 P 29% 10/20/2008 76
Jan-10 32 NYMEX P Bought Call at $0.645 $5.390 90th $11.30 P 42% 100% 10/30/2008 76
Jan-10 32 NYMEX P Call Spread Sold Call at ($0.340) $5.390 100th $14.00 P 42% 10/30/2008 76
Jan-10 11 NYMEX P Bought Call at $0.865 $5.390 50th $7.45 P 14% 114% 1/27/2009 76
Jan-10 11 BP L Sold Put at (30.228) $5.390 © $450 P 14% 1/27/2009 76
Jan-10 11 NYMEX P 3-Wap Sold Call at ($0.250) $5.390 90th $11.50 P 14% 1/27/2009 76
Jan-10 10 NYMEX P Bought Call at $0.130 $5.390 90th $9.00 P 13% 128% 7/17/2009 76
Jan-10 10 BP L Collar Sold Put at ($0.133) $5.390 0 $400 P 13% 7/17/2009 76
Feb-10 9 NYMEX P Bought Call at $1.245 $5444 80th $10.00 P 15% 15% 9/18/2008 59
Feb-10 9 NYMEX P Sold Put at (30.350) $5.444 O $700 P 15% 9/18/2008 59
Feb-10 9 NYMEX P 3-Wap Sold Call at ($0.380) $5.444 100th $1550 P 15% 9/18/2008 59
Feb-10 8 NYMEX P Bought Call at $0.985 $5.444 80th $9.80 P 14% 29% 10/8/2008 59
Feb-10 8 NYMEX P Sold Put at ($0.200) $5444 O $6.00 P 14% 10/8/2008 59
Feb-10 8 NYMEX P 3-Way Sold Call at ($0.260) $5.444 100th $15.00 P 14% 10/8/2008 59
Feb-10 17 NYMEX P Bought Call at $1.085 $5.444 70th $945 P 29% 58% 10/20/2008 59
Feb-10 17 NYMEX P Sold Put at ($0.300) $5.444 0 $6.00 P 29% 10/20/2008 59
Feb-10 17 NYMEX P 3-Way Sold Call at (30.300) $5.444 100th $1520 P 29% 10/20/2008 59
Feb-10 26 NYMEX P Bought Cail at $0.630 $5444 90th $1150 P 44% 102% 10/30/2008 59
Feb-10 26 NYMEX P Cali Sy read Sold Call at ($0.340) $5.444 100th $14.00 P 44% 10/30/2008 59
Feb-10 8 NYMEX P Bought Call at $0.620 $5.444 60th $7.35 P 14% 115% 2/18/2009 59
Feb-10 8 BP L Sold Put at ($0.255) $5.444 10th $4.50 P 14% 2/18/2009 59
Feb-10 8 NYMEX P 3-Way Sold Call at ($0.120) $5.444 90th $11.40 P 14% 2/18/2009 59
Feb-10 8 NYMEX P Bought Call at $0.140 $5.444 90th $9.10 P 14% 129% 7/17/2009 59
Feb-10 8 BP L Collar Sold Put at ($0.143) $5.444 0 $4.00 P 14% 7/17/2009 59
Mar-10 7 NYMEX P Bought Call at $1.040 $5.425 80th $10.50 P 15% 15% 9/5/2008 46
Mar-10 7 NYMEX P Sold Put at ($0.180) $5425 0O $6.50 P 15% 9/5/2008 46
Mar-10 7 NYMEX P 3-Way Sold Call at $0.310) $5.425 100th $1550 P 15% 9/5/2008 46
Mar-10 6 NYMEX P Bought Call at $1.080 $5425 80th $1035 P 13% 28% 9/18/2008 46
Mar-10 6 NYMEX P Sold Put at ($0.330) $5425 O $7.00 P 13% 9/18/2008 46
Mar-10 6 NYMEX P 3-Way Sold Call at ($0.400) $5.425 100th $1550 P 13% 9/18/2008 46
Mar-10 13 NYMEX P Bought Call at $0.765 $5.425 90th $1060 P 28% 57% 10/14/2008 46
Mar-10 13 NYMEX P Call Spread Sold Call at ($0.280) $5.425 100th $1400 P 28% 10/14/2008 46
Mar-10 20 NYMEX P Bought Call at $1.270 $5.425 30th $8.40 P 43% 100% 10/21/2008 46
Mar-10 20 NYMEX P Sold Put at ($0.500) $5.425 0 $6.50 P 43% 10/21/2008 46
Mar-10 20 NYMEX P 3-Way Sold Call at ($0.300) $5.425 100th $14.00 P 43% 10/21/2008 46
Mar-10 20 NYMEX P Bought Call at $0.575 $5425 90th $11.70 P 43% 143% 10/30/2008 46
Mar-10 20 NYMEX P Call Spread Sold Call at ($0.280) $5425 100th $15.00 P 43% 10/30/2008 46
Apr-10 6 NYMEX P . Bought Call at $0.847 $5417 80th $1025 P 14% 14% 8/1/2008 43
Apr-10 6 NYMEX P Sold Put at ($0.270) $5.417 10th $7.00 P 14% 8/1/2008 43
Apr-10 6 NYMEX P 3-Way Sold Call at ($0.210) $5.417 100th $15.00 P 14% 8/1/2008 43
Apr-10 6 NYMEX P Bought Call at $0.845 $5.417 70th $9.55 P 14% 28% 8/11/2008 43
Apr-10 6 NYMEX [ Coliar Sold Put at ($0.320) $5.417 10th $700 P 14% 8/11/2008 43
Apr-10 12 NYMEX P Bought Call at $0.900 $5.417 4oth $860 P 28% 56% 9/5/2008 43
Apr-10 12 NYMEX P Sold Put at ($0.300) $5.417 10th $7.00 P 28% 9/5/2008 43
Apr-10 12 NYMEX P 3-Way Sold Call at ($0.100) $5.417 100th $14.00 P 28% 9/5/2008 43
Apr-10 19 NYMEX P Call Bought Call at $0.300 $5.417 90th $10.85 P 44% 100% 10/14/2008 43
Apr-10 18 NYMEX P Bought Call at $0.520 $5.417 70th $9.50 P 42% 142% 10/30/2008 43
Apr-10 18 NYMEX P Call Spread Sold Call at ($0.230) $5.417 90th $1200 P 42% 10/30/2008 43
May-10 6 NYMEX P Bought Call at $1.009 $5482 60th $9.10 P 14% 14% 7/28/2008 43
May-10 6 NYMEX P Sold Put at ($0.340) $5.482 10th $6.80 P 14% 7/28/2008 43
May-10 6 NYMEX P 3-Way Sold Call at ($0.140) $5.482 100th $16.00 P 14% 7/28/2008 43
May-10 6 NYMEX P Bought Call at $0.820 $5.482 60th $9.35 P 14% 28% 8/11/2008 43
Mg -10 6 NYMEX P Collar SoldPut at $0.300  $5.482 10th $7.00 P 14% 8/11/2008 43
May-10 6 NYMEX P Bought Call at $0.660 $5.482 50th $9.15 P 14% 42% 9/4/2008 43
May-10 6 NYMEX i Collar Sold Put at ($0.150) $5.482 10th $6.50 P 14% 9/4/2008 43
May-10 6 NYMEX P Bought Call at $0.660 $5.482 50th $9.15 P 14% 56% 9/5/2008 43
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Count sLaSt it Strike /) % | Cummulati Max #
ounterp| Settle (L)/ Purchase | Price rice / ummulative ax
Month | Contracts arty Penultimate Tool Price (GDI) Declle ?::2:? Time | Coverage | Coverage Trade Date Contracts
{P)
May10___ 6 __ NYMEX P Collar Sold Put at (80.150) $5482 10th _ $6.50 P 12% 6/5/2008___ 43
May-10 19 NYMEX P Bought Callat  $0.530 $5.482 60th  $9.25 P 44% 100% 10/14/2008 43
May-10 19 NYMEX p Call Spread_Sold Call at ($0.080) $5.482 100th $1325 P 44% 10/14/2008 43
May-10 18 NYMEX P Bought Callat  $0.410 $5482 80ih $10.25 P 42% 142% 10/3072008 43
May-10 18 NYMEX P Call Spread Sold Call at (80.140) $5.482 100th $1325 P 42% 10/30/2008 43
Jun10 7 NYMEX P Bought Callat _ $1.009 $5.572 70th . $9.25 P 15% 15% 712812008 46
Jun10 7 NYMEX P Sold Put at (80.340) $5.572 10th  $680 P 15% 7/28/2008 46
Jun10 7 NYMEX P 3-Way Sold Call at (80.140) $5.572 100th _$16.00 P 15% 7/28/2008 46
Jun10 6 NYMEX P BoughtCallat  $0.825 $5572 60th  $9.40 P 13% 268% 8/11/2008 46
Jun-10 6 NYMEX p Collar Sold Put at (80.300) $5.572 10th _ $7.00 P 13% 8/11/2008 46
Jun10 7 NYMEX P Bought Callat  $0.660 $5572 60th  $9.50 P 15% 43% 9/4/2008 46
Jun10 7 NYMEX P Collar Sold Put at ($0.150) $5.572 10th _ $6.50 P 15% 9/4/2008 46
Jun10 6 NYMEX P Bought Call at $0.660 $5572 60th  $9.40 P 13% 57% 9/5/2008 46
Jun10 8 NYMEX P Collar Sold Put at ($0.150) $5.572 10th _ $6.50 P 13% 9/5/2008 46
Jun10 20 NYMEX 3 Bought Callat  $0.530 $5572 60th  $9.35 P 73% 100% 10/1472008 46
Jun-10 20 NYMEX P Call Spread_Sold Call at (80.080) $5.572 100th $13.00 P 43% 10/14/2008 48
Jun10 20 NYMEX P Bought Callat  $0.470 $5572 80th  $10.00 P 3% 143% 10/30/2008 46
Jun10 20 NYMEX p Call S pead Sold Call at (80.180) $5.572 100th $13.00 P 43% 10/30/2008 46
JU-10 5 NYMEX P "~ BoughtCallal 0990 $5.680 70th  $9.80 P 13% 13% 8/1/2008 38
Ju-10 5 NYMEX p Sold Put at ($0.270) $5.680 10th  $7.00 P 13% 8/1/2008 38
Ju-10 5 NYMEX P 3-Way Sold Call at (80.200) $5.680 100th $15.00 P 13% 8/1/2008 38
Ju-10 8 NYMEX P Bought Call at $0.855 $5680 70th  $9.65 P 16% 29% 8/11/2008 38
Ju-10 8 NYMEX p Collar Sold Put at ($0.330) $5.680 10th _ $7.00 P 16% 8/11/2008 38
U6 5 NYMEX P Bought Callat  $0.660 $5680 60th  $9.50 P 13% 42% 9/4/2008 38
Ju-10 5 NYMEX P Collar Sold Put at §0.150 ) $5.680 10th  $6.50 P 13% 9/4/2008 38
JU10 6 NYMEX P Bought Callat  $0.655 $5680 60th  $9.50 P 6% 58% 9/5/2008 38
Ju-10 6 NYMEX P Collar Sold Put at $0.150 ) $5.680 10th  $6.50 P 16% 9/5/2008 38
-0 16 NYMEX P Bought Callat  $0.565 $5.680 60th  $9.40 P 2% 100% 10/14/2008 38
Ju-10 16 NYMEX P Call Spread Sold Call at ($0.100) $5.680 100th $13.00 P 42% 10/14/2008 38
Aug-10 . 6 NYMEX P Bought Callat  $1.081 $5.760 70th  $9.90 P 16% 16% 8/1/2008 38
Aug-10 6  NYMEX P Sold Put at ($0.280) $5.760 10th  $7.00 P 16% 8/1/2008 38
_Aug-10 B8 NYMEX P 3-Way Sold Call at (80.250) $5.760 100th $15.00 P 16% 8/1/2008 38
Aug10 5 NYMEX P Bought Callat  $1.070 $5760 50th  $9.10 P 13% 29% 8/20/2008 38
Aug-10 5 NYMEX P Sold Put at ($0.350) $6.760 10th  $7.00 P 13% 8/20/2008 38
Aug-10 5 NYMEX P 3-Way Soid Call at (80.200) $5.760 100th $14.80 P 13% 8/20/2008 38
Aug-10 6  NYMEX P Bought Callat  $0.660 $5760 70th  $10.00 P 16% 5% 9/4/2008 38
_Aug10 8 NYMEX P Collar Sold Put at ($0.150) $5.760 10th _ $6.50 P 16% 9/4/2008 38
Aug-10 &  NYMEX P Bought Callat  $0.650 $5.760 70th  $9.95 P 13% 58% 9/5/2008 38
_Aug-10 5 NYMEX P Collary Sold Put at (80.150) $5.760 10th  $6.50 P 13% 9/5/2008 38
Aug-10 17 NYMEX P BoughtCallat  $0.770 $5.760 50th  $8.90 P 45% 103% 10/22/2008 38
Aug-10 17 NYMEX P Sold Put at ($0.300) $5.760 10th  $6.00 P 45% 10/22/2008 38
Aug-10 17 NYMEX p 3Wap  Sold Callat (80.170) $5.760 100th $14.00 P 45% 10/22/2008 38
Sep-10 . 12 NYMEX P Bought Call at $1.115 $5.825 60th  $9.30 P 29% 20% 8/29/2008 41
Sep10 12 NYMEX P Sold Put at (50.400) $5.825 10th  $7.00 P 29% 8/29/2008 41
Sep-10 12 NYMEX P 3-Way Sold Call at ($0.200) $5.825 100th  $16.00 P 29% 8/29/2008 41
Sep10___ 11 NYMEX P Cail Bought Callat _ $0.340__$5.825_100th _ $12.80 P 27% 56% 9/5/2008 41
Sep10 18 NYMEX P Bought Callat  $0.965 $5.825 40th  $8.50 P 24% 100% 10/20/2008 41
Sep-10 18 NYMEX P Sold Put at (0.300) $5.825 10th  $560 P 44% 10/20/2008 41
Sep10 18 NYMEX P 3Wap  Sold Callat ($0.200) $5.825 100th $13.95 P 44% 10/20/2008 41
Oct-10 17 NYMEX P BoughtCallat  $1.040 $5973 40th  $9.00 P 28% 28% 9/20/2008 61
Oct-10 17 NYMEX P Sold Put at (30.300) $5.973 10th  $650 P 28% 9/209/2008 61
Oct10 17 NYMEX P 3-Way Sold Call at (80.230) $5.973 100th $1500 P 28% 9/29/2008 61
Oct-10 18 NYMEX P Bought Callat  $0.700 $5973 80th  $10.00 P 30% 57% 10/7/2008 61
Oct-10 18 NYMEX P Collar Sold Put at ($0.200 $5.973 10th _ $6.00 P 30% 10/7/2008 61
Oct-10 26 NYMEX P Bought Callat  $0.510 $5073 90th  $11.50 P 43% 100% 10/20/2008 61
Oct10 26  NYMEX p Call Spread Soid Call at (80.200) $5.973 100th $15.00 P 43% 10/20/2008 61
Nov-10 30  NYMEX P Bought Callat ~ $0.480 $6.378 90th $12.25 P 57% 57% 11/3/2008 53
Nov-10 30  NYMEX P Call Spread Sold Call at ($0.170) $6.378 100th $16.00 P 57% 11/3/2008 53

Reviewed by: MLB 11/2/09
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Open Positions - South Carolina

Report as of 10/30/2009 Close
MMBtus . Trade / NYMEX Net Value vs.
Period Tool |COUMEr| 1 doDate | Purchased | StikefFixed |Purchase| Purchase g4g| Expiration | Market | MarketValue | Current Market
party Per Month Price Price | CostPProceeds| Prico Value
Dec-09 Call NYMEX 9/11/2008 100,000 $9.80 $1.02 $101,500  11/23/2009 $0.001 $100 (101,400)
Dec-09 Put NYMEX 9/11/2008 100,000 $6.60  ($0.22) ($22,000)  11/23/2009  ($1.569) ($156,900) ($134,900)
Dec-09 Call (Sold) NYMEX 9/11/2008 100,000 $15.00  ($0.26) ($26,000)  11/23/2009  ($0.001) ($100) $25,900
Dec-09 Call NYMEX 971812008 100,000 $10.10 $1.15 $114,500  11/23/2009 $0.001 $100 ($114,400)
Dec-09 Put NYMEX 9/18/2008 100,000 $7.00  ($0.39) ($39,000)  11/23/2009  ($1.961) ($196,100) ($157,100)
Dec-09 Call (Sold) NYMEX 9/18/2008 100,000 $14.00  ($0.40) (540,000)  11/23/2009  ($0.001) ($100) $39,900
Dec-09 Call NYMEX _ 10/14/2008 200,000 $10.35 $0.70 $140,000  11/23/2009 $0.001 $200 ($139,800)
Dec-09 Call (Sold) NYMEX  10/14/2008 200,000 $13.50  ($0.24) ($47,000)  11/23/2009  ($0.001) ($200) $46,800
Dec-09 Call NYMEX  10/20/2008 290,000 $9.00 $1.07 $310,300  11/23/2009 $0.001 $290 {$310,010)
Dec-09 Put NYMEX  10/20/2008 290,000 $6.00  ($0.30) (387,000)  11/23/2009  ($1.010) ($292,900) ($205,900)
Dec-09 Call (Sold) NYMEX  10/20/2008 290,000 $14.00  ($0.30) ($87,000)  11/23/2009  ($0.001) ($290) $86,710
Dec-09 Call NYMEX  10/30/2008 300,000 $11.20 $0.59 $177,000  11/23/2009 $0.001 $300 ($176,700)
Dec-09 Call (Sold) NYMEX  10/30/2008 300,000 $14.00  ($0.30) ($90,000)  11/23/2009  ($0.001) ($300) $89,700
Jan-10 Call NYMEX 9/18/2008 110,000 $10.00 $1.22 $134,200  12/28/2009 $0.002 $220 ($133,080)
Jan-10 Put NYMEX 9/18/2008 110,000 $7.00  (30.32) ($35,200)  12/28/2009  ($1.682) ($185,020) ($149,820)
Jan-10 Call (Sold) NYMEX 9/18/2008 110,000 $15.00  ($0.38) ($41,800)  12/28/2009  ($0.001) ($110) $41,690
Jan-10 Call NYMEX 10/8/2008 110,000 $9.80 $0.99 $108,350  12/28/2009 $0.002 $220 ($108,130)
Jan-10 Put NYMEX 10/8/2008 110,000 $6.00  ($0.20) ($22,000)  12/28/2009  ($0.851) (593,610) ($71,610)
Jan-10 Call (Sold) NYMEX 10/8/2008 110,000 $15.00  ($0.26) (28,600)  12/28/2009  ($0.001) ($110) $28,490
Jan-10 Call NYMEX  10/20/2008 220,000 $10.40 $0.78 $171,600  12/28/2009 $0.001 $220 (3171,380)
Jan-10 Call (Sold) NYMEX ~ 10/20/2008 220,000 $14.00  ($0.30) ($66,000)  12/28/2009  ($0.001) ($220) $65,780
Jan-10 Call NYMEX  10/30/2008 320,000 $11.30 $0.65 $206,400  12/28/2009 $0.001 $320 (5206,080)
Jan-10 Call (Sold) NYMEX  10/30/2008 320,000 $14.00  ($0.34) ($108,800)  12/28/2009  ($0.001) ($320) $108,480
Jan-10 Call NYMEX 112772009 110,000 $7.45 $0.87 $95,150  12/28/2009 $0.041 $4,510 ($90,640)
Jan-10 Put BP 1/27/2009 110,000 $4.50  ($0.23) (325,025)  12/28/2009  ($0.135) ($14,883) $10,142
Jan-10 Call (Sold) NYMEX 1/27/2009 110,000 $11.50  ($0.25) ($27,500)  12/28/2009  ($0.001) ($110) $27,390
Jan-10 Call NYMEX 771712009 100,000 $9.00 $013 $13,000  12/28/2009 $0.006 $600 ($12,400)
Jan-10 Put BP 7/17/2009 100,000 $4.00  ($0.13) ($13,250)  12/28/2009  ($0.052) ($5,240) $8,010
Feb-10 Call NYMEX 9/18/2008 90,000 $10.00 $1.25 $112,050 172612010 $0.008 $720 ($111,330)
Feb-10 Put NYMEX 9/18/2008 90,000 $7.00  ($0.35) ($31,500) 1/26/2010  ($1.690) (8152,100) ($120,600)
Feb-10 Call (Sold) NYMEX 9/18/2008 90,000 $15.50  ($0.38) ($34,200) 1/26/2010  ($0.001) ($90) $34,110
Feb-10 Call NYMEX 10/8/2008 80,000 $9.80 $0.99 $78,800 1/26/2010 $0.010 $800 (578,000)
Feb-10 Put NYMEX 10/8/2008 80,000 $6.00  ($0.20) ($16,000) 1/26/2010  ($0.898) ($71,840) ($55,840)
Feb-10 Call (Sold) NYMEX 10/8/2008 80,000 $15.00  ($0.26) {$20,800) 1/26/2010 _ ($0.001) ($80) $20,720
Feb-10 Call NYMEX  10/20/2008 170,000 $9.45 $1.09 $184,450 112612010 $0.014 $2,380 ($182,070)
Feb-10 Put NYMEX  10/20/2008 170,000 $6.00  ($0.30) ($51,000) 112612010 (30.898) ($152,660) ($101,660)
Feb-10 Call (Sold) NYMEX  10/20/2008 170,000 $15.20  ($0.30) ($51,000) 1/26/2010  ($0.001) {$170) $50,830
Feb-10 Call NYMEX  10/30/2008 260,000 $11.50 $0.63 $163,800 17262010 $0.003 $780 (163,020
Feb-10 Call (Sold) NYMEX  10/30/2008 260,000 $14.00  ($0.34) ($88,400) 1/26/2010  ($0.001) ($260) $88,140
Feb-10 Call NYMEX 2/18/2009 80,000 $7.35 $0.62 $49,600 172672010 $0.097 $7,760 (341,840)
Feb-10 Put BP 2/18/2009 80,000 $4.50  ($0.26) ($20,400) 1/26/2010  ($0.171) ($13,664) $6,736
Feb-10 Calt (Sold) NYMEX 2/18/2009 80,000 $11.40  ($0.12) {$9,600) 1/26/2010 _ ($0.003) ($240) $9,360
Feb-10 Call NYMEX 771712009 80,000 $9.10 $0.14 $11,200 1/26/2010 $0.019 $1,520 (59,680)
Feb-10 Put BP 7/17/2009 80,000 $4.00  ($0.14) ($11,400) 1/26/2010  ($0.071) (85,648) $5,752
Mar-10 Call NYMEX 975/2008 70,000 $10.50 $1.04 $72,800 2/23/2010 $0.012 $840 ($71,960)
Mar-10 Put NYMEX 9/5/2008 70,000 $6.50  ($0.18) ($12,600) 2/23/2010  ($1.346) ($94,220) ($81,620)
Mar-10 Calt (Sold) NYMEX 9/5/2008 70,000 $15.50  ($0.31) ($21,700) 2/23/2010  (30.001) ($70) $21,630
Mar-10 Call NYMEX 9/18/2008 60,000 $10.35 $1.08 $64,800 2/23/2010 $0.013 $780 ($64,020)
Mar-10 Put NYMEX 9/18/2008 60,000 $7.00  ($0.33) ($19,800) 21232010  ($1.756) {$105,360) ($85,560)
Mar-10 Call (Sold) NYMEX 9/18/2008 60,000 $15.50  ($0.40) ($24,000) 2/23/2010  ($0.001) ($60) $23,940
Mar-10 Call NYMEX  10/14/2008 130,000 $10.60 $0.76 $98,150 2/23/2010 $0.011 $1,430 ($96,720)
Mar-10 Call (Sold) NYMEX  10/14/2008 130,000 $14.00  ($0.28) ($36,400) 2/23/2010  ($0.001) ($130) $36,270
Mar-10 Call NYMEX  10/21/2008 200,000 $8.40 $1.27 $254,000 2/23/2010 $0.059 $11,800 (5242,200)
Mar-10 Put NYMEX  10/21/2008 200,000 $6.50  ($0.50) ($100,000) 212312010  ($1.346) ($269,200) {$169,200)
Mar-10 Call (Sold) NYMEX  10/21/2008 200,000 $14.00  ($0.30) ($60,000) 2/23/2010  ($0.001) ($200) $59,800
Mar-10 Call NYMEX  10/30/2008 200,000 $11.70 $0.58 $115,000 2/23/2010 $0.005 $1,000 ($114,000)
Mar-10 Call (Sold) NYMEX  10/30/2008 200,000 $15.00  ($0.28) ($56,000) 2/23/2010  ($0.001) {$200) $55,800
Apr-10 Call NYMEX 8/1/2008 60,000 $10.25 $0.85 $50,820 312672010 $0.020 $1,200 ($49,620)
Apr-10 Put NYMEX 8/1/2008 60,000 $7.00  ($0.27) ($16,200) 3/26/2010  ($1.794) ($107,640) (891,440)
Apr-10 Call (Sold) NYMEX 8/1/2008 60,000 $15.00  ($0.21) ($12,600) 3/26/2010  ($0.001) ($60) $12,540
Apr-10 Call NYMEX 8/11/2008 60,000 $9.55 $0.85 $50,700 3/26/2010 $0.033 $1,980 (348,720)
Apr-10 Put NYMEX 8/11/2008 60,000 $7.00  ($0.32) ($19,200) 3/26/2010  ($1.794) ($107,640) ($88,440)
Apr-10 Call NYMEX 9/5/2008 120,000 $8.60 $0.90 $108,000 372612010 $0.065 $7,800 {$100,200)
Apr-10 Put NYMEX 9/5/2008 120,000 $7.00  ($0.30) ($36,000) 3/26/2010  ($1.794) ($215,280) (8179,280)
Apr-10 Call (Sold) NYMEX 9/5/2008 120,000 $14.00  ($0.10) ($12,000) 3/26/2010  ($0.002) ($240) $11,760
Apr-10 Call NYMEX __ 10/14/2008 190,000 $10.85 $0.30 $57,000 3/26/2010 $0.013 $2,470 ($54,530)
Apr-10 Call NYMEX _ 10/30/2008 180,000 $9.50 $0.52 $93,600 312612010 $0.034 $6,120 ($87,480)
Apr-10 Call (Sold) NYMEX ~ 10/30/2008 180,000 $12.00  ($0.23) ($41,400) 3/26/2010  ($0.006) ($1,080) $40,320
May-10 Call NYMEX 712812008 60,000 $9.10 $1.01 $60,540 472712010 $0.056 $3,360 (857,180)
May-10 Put NYMEX 7/28/2008 60,000 $6.80  ($0.34) ($20,400) 4/27/2010  ($1.606) (596,360) ($75,960)
May-10 Call (Sold) NYMEX 7/28/2008 60,000 $16.00  ($0.14) ($8,400) 4/27/2010  ($0.001) ($60) $8,340
May-10 Call NYMEX 8/11/2008 60,000 $9.35 $0.82 $49,200 412712010 $0.047 $2,820 ($46,380)
May-10 Put NYMEX 8/11/2008 60,000 $7.00  ($0.30) ($18,000) 412712010 ($1.768) ($106,080) ($88,080)
May-10 Call NYMEX 9/412008 60,000 $9.15 $0.66 $39,600 412712010 $0.055 $3,300 ($36,300)
May-10 Put NYMEX 9/4/2008 60,000 $6.50  (30.15) ($9,000) 42712010 ($1.373) ($82,380) ($73,380)
May-10 Call NYMEX 9/5/2008 60,000 $9.15 $0.66 $39,600 412712010 $0.055 $3,300 ($36,300)
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MMBtus . . Trade / NYMEX Net Value vs.
Period Tool Counter Trade Date | Purchased Stnke_lleed Purc'hase c Purchase d Expiration Market | Market Value | Current Market
party Per Month Price Price ostiProcesds Date Price Value

May-10 Put NYMEX 9/5/2008 60,000 $6.50 _ ($0.15) ($9,000) 4/27/2010 ___ ($1.373) ($82,380) ($73,380)
May-10 Call NYMEX — 10/14/2008 190,000 $9.25 $0.53 $100,700 4/27/2010 $0.051 $9,690 (391,010)
May-10 Call (Sold) NYMEX _ 10/14/2008 190,000 $13.25  ($0.08) ($15,200) 4/27/12010 _ (30.004) ($760) $14,440
May-10 Call NYMEX — 10/30/2008 180,000 $10.25 $0.41 $73,800 412712010 $0.025 $4,500 ($69,300)
May-10 Call (Sold) NYMEX  10/30/2008 180,000 $13.25  ($0.14) ($25,200) 4/27/2010  (30.004) ($720) $24,480
Jun-10 Call NYMEX 7/28/2008 70,000 $9.25 $1°01 $70,630 5/25/2010 $0.067 $4,690 (865,940)
Jun-10 Put NYMEX 7/28/2008 70,000 $6.80  ($0.34) ($23,800) 5/25/2010  ($1.570) ($109,900) ($86,100)
Jun-10 Call (Sold) NYMEX 7/28/2008 70,000 $16.00  ($0.14) ($9,800) 5/25/2010 __ ($0.002) ($140) $9,660
Jun-10 Call NYMEX 8/11/2008 60,000 $9.40 $0.83 $49,500 5/25/2010 $0.060 $3,600 (345,900)
Jun-10 Put NYMEX 8/11/2008 60,000 $7.00  ($0.30) ($18,000) 5/25/2010 _ ($1.728) ($103,680) ($85,680)
Jun-10 Call NYMEX 9/4/2008 70,000 $9.50 $0.66 $46,200 5/25/2010 $0.056 $3,920 ($42,280)
Jun-10 Put NYMEX 9/4/2008 70,000 $6.50  (30.15) ($10,500) 5/25/2010 _ ($1.344) (894,080 ($83,580)
Jun-10 Call NYMEX 9/5/2008 60,000 $9.40 $0.66 $39,600 5/25/2010 $0.060 $3,600 (836,000)
Jun-10 Put NYMEX 9/5/2008 60,000 $6.50  ($0.15) ($9,000) 5/25/2010 _ ($1.344) ($80,640) ($71,640)
Jun-10 Call NYMEX  10/14/2008 200,000 $9.35 $0.53 $106,000 5/25/2010 $0.063 $12,600 (893,400)
Jun-10 Call (Sold) NYMEX _ 10/14/2008 200,000 $13.00  (30.08) ($16,000) 5/25/2010 __ ($0.008) ($1,600) $14,400
Jun-10 Call NYMEX  10/30/2008 200,000 $10.00 $0.47 $94,000 5/25/2010 $0.041 $8,200 ($85,800)
Jun-10 Call (Sold) NYMEX  10/30/2008 200,000 $13.00  (30.18) {$36,000) 5/25/2010  ($0.008) ($1,600) $34,400
Jul-10 Call NYMEX 8/1/2008 50,000 $9.80 $0.99 $49,500 6/25/2010 $0.066 $3,300 ($46,200)
Jul-10 Put NYMEX 8/1/2008 50,000 $7.00  ($0.27) ($13,500) 6/25/2010  ($1.683) ($84,150) (870,650)
Jul-10 Call (Sold) NYMEX 8/1/2008 50,000 $15.00  ($0.20) (810,000) 6/25/2010 __ ($0.004) ($200) $9,800
Jul-10 Call NYMEX 8/11/2008 60,000 $9.65 $0.86 $51,300 6/25/2010 $0.072 $4,320 ($46,980)
Jul-10 Put NYMEX 8/11/2008 60,000 $7.00 _ ($0.33) ($19,800) 6/25/2010 _ ($1.683) ($100,980) ($81,180)
Jul-10 Call NYMEX 9/4/2008 50,000 $9.50 $0.66 $33,000 6/25/2010 $0.079 $3,950 (829,050)
Jul-10 Put NYMEX 9/4/2008 50,000 $6.50  ($0.15) ($7,500) 6/25/2010 __ ($1.311) (865,550) ($58,050)
Jul-10 Call NYMEX 9/5/2008 60,000 $9.50 $0.66 $39,300 6/25/2010 $0.079 $4,740 ($34,560)
Jul-10 Put NYMEX 9/5/2008 60,000 $6.50  ($0.15) ($9,000) 6/25/2010 _ ($1.311) ($78,660) ($69,660)
Jul-10 Cail NYMEX  10/14/2008 160,000 $9.40 $0.57 $90,400 6/25/2010 $0.084 $13,440 (876,960)
Jul-10 Call (Sold) NYMEX ~ 10/14/2008 160,000 $13.00  ($0.10) {$16,000) 6/25/2010  ($0.011) ($1,760) $14,240
Aug-10 Call NYMEX 8/1/2008 60,000 $9.90 $1.08 $64,860 712712010 $0.093 $5,580 ($59,280)
Aug-10 Put NYMEX 8/1/2008 60,000 $7.00  ($0.28) ($16,800) 7/27/2010  ($1.685) {$101,100) {$84,300)
Aug-10 Call (Sold) NYMEX 8/1/2008 60,000 $15.00  (30.25) ($15,000) 7/27/2010 ___ ($0.007) (3420) $14,580
Aug-10 Call NYMEX 8/20/2008 50,000 $9.10 $1.07 $53,500 7/27/2010 $0.145 $7,250 (346,250)
Aug-10 Put NYMEX 8/20/2008 50,000 $7.00  ($0.35) ($17,500) 7/27/2010  ($1.685) ($84,250) (366,750)
Aug-10 Call (Sold) NYMEX 8/20/2008 50,000 $14.80 _ (30.20) ($10,000) 7/27/2010 __ ($0.008) (8400) $9,600
Aug-10 Call NYMEX 9/4/2008 60,000 $10.00 $0.66 $39,600 712712010 $0.089 $5,340 (§34,260)
Aug-10 Put NYMEX 9/4/2008 60,000 $6.50  ($0.15) ($9,000) 7/27/2010  ($1.322) ($79,320) ($70,320)
Aug-10 Call NYMEX 9/5/2008 50,000 $9.95 $0.65 $32,500 712712010 $0.091 $4,550 (827,950)
Aug-10 Put NYMEX 9/5/2008 50,000 $6.50  ($0.15) ($7,500) 7/27/2010 _ ($1.322) ($66,100) ($58,600)
Aug-10 Call NYMEX  10/22/2008 170,000 $8.90 $0.77 $130,900 712712010 $0.162 $27,540 (8103,360)
Aug-10 Put NYMEX  10/22/2008 170,000 $6.00  ($0.30) ($51,000) 7/27/2010  ($0.996) (8169,320) ($118,320)
Aug-10 Cali (Sold) NYMEX  10/22/2008 170,000 $14.00  ($0.17) ($28,900) 7/27/2010  ($0.012) ($2,040) $26,860
Sep-10 Call NYMEX 8/29/2008 120,000 $9.30 $1.12 $133,800 8/26/2010 $0.168 $20,160 (8113,640)
Sep-10 Put NYMEX 8/29/2008 120,000 $7.00  ($0.40) ($48,000) 8/26/2010  ($1.689) ($202,680) ($154,680)
Sep-10 Call (Sold) NYMEX 8/29/2008 120,000 $16.00  ($0.20) (824,000 8/26/2010 _ ($0.008) ($960) $23,040
Sep-10 Call NYMEX 9/5/2008 110,000 $12.80 $0.34 $37,400 8/26/2010 $0.032 $3,520 ($33,880)
Sep-10 Call NYMEX — 10/20/2008 180,000 $8.50 $0.97 $173,700 8/26/2010 $0.250 $45,000 (3128,700)
Sep-10 Put NYMEX  10/20/2008 180,000 $560  ($0.30) ($54,000) 8/26/2010  ($0.785) ($141,300) ($87,300)
Sep-10 Call (Sold) NYMEX  10/20/2008 180,000 $13.95  ($0.20) ($36,000) 8/26/2010  ($0.020) ($3,600) $32,400
Oct-10 Call NYMEX 9/29/2008 170,000 $9.00 $1.04 $176,800 912712010 $0.291 $49,470 ($127,330)
Oct-10 Put NYMEX 9/29/2008 170,000 $6.50  ($0.30) ($51,000) 9/27/2010  ($1.339) ($227,630) ($176,630)
Oct-10 Call (Sotd) NYMEX 9/29/2008 170,000 $15.00  (30.23) ($39,100) 9/27/2010 __ ($0.035) ($5,950) $33,150
Oct-10 Call NYMEX 10/7/2008 180,000 $10.00 $0.70 $126,000 9/27/2010 $0.197 $35,460 (890,540)
Oct-10 Put NYMEX 10/7/2008 180,000 $6.00  ($0.20) ($36,000) 9/27/2010 __ ($1.028) ($185,040) ($149,040)
Oct-10 Call NYMEX  10/20/2008 260,000 $11.50 $0.51 $132,600 9/27/2010 $0.113 $29,380 ($103,220)
Oct-10 Call (Sold) NYMEX  10/20/2008 260,000 $15.00  ($0.20) ($52,000) 9/27/2010  ($0.035) ($9,100) $42,900
Nov-10 Call NYMEX  11/3/2008 300,000 $12.25 5048 $144,000  10/26/2010 _ $0.004 $28,200 ($115,800)
Nov-10 Call (Sold) NYMEX 11/3/2008 300,000 $16.00  ($0.17) (851,000)  10/26/2010  ($0.027) ($8,100) $42,900
[SUMMARY: ] 17,080,00 [ 2,956,025 [ G42T2395] (37.158.420)|

Reviewed by: MLB 11/2/09

G:\GasAccounting\GASACC\HEDGING\2009\October 2009\20091030 RMI



Piedmont Natural Gas
Reconciliation of BP Activity to SC Hedging Activity and Recon
October-09

- payment from BP for puts sold
7 - Option Premium (Expenditures - OTC)

payment to BP for puts expired
8) - Proceeds from positions (Receipts - OTC)

Detail for SC ADM and BP activity OCT 09 BP



Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

October-09

2

@
M

A

A

T of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

B

B

S of B's

Less: Fees (Expenditures)
Option Premium

o

O 000

w)

o

T of D's

Activity in Account

Debits

Credits

548,015.00
472,437.00

234,723.95
190,242.00

135,132.00
810,331.00
167,838.00
519,412.00

1,261,403.00

439,757.00

711,266.00

313.95
258,932.00

667,067.00
464,931.00

316,572.00
474,977.00
354,018.00
773,167.00

489,336.00

4,779,290.95

&)

4,610,579.95

4,510,579.95
(4,779,290.95)

(268,711.00)
181,487.00
61,799.00

(25,425.00)

C
YofC's

Y ofC's

Y of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 9/09

ADM accrual in 10/09

P&L and Cash Activity

®

{4)
(8)

53
53

106
15.50

1,643.00

1,259,760.00
1,643.00

1,261,403.00

E

E

S ofE's

Commission and Fees rate
Total Fees (Receipts)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

C)

(313.95)

Detail for SC ADM and BP activity OCT 09 ADM

Interest from ADM



AOMINVESTOR SERVICES, INC.

13

ward of Trade Building

son Blvd, s Suite 1a00A

vcago, Hindos GU6G4-2190

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

MONTHLY COMMOD!

STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC -WEALTH * MANAGEMENT

(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

¥ STATEMENT

**********YOUR ACTIVITY THIS MONTH * k% Kk K* * K K K« *x * K Kk *
DATE LONG/BUY SHRT/SELL DESCRIPTION EX  PRICE/LEGND CC DEBIT CREDIT

10/02/9 WIRE TRANSFER REC WIREREC US 711,266.00
WIRE TRANSFER RECEIVED

10/05/9 WIRE TRANSFER DISB WIRESNT US 548,015.00
WIRE TRANSFER DISBURSED

10/06/9 WIRE TRANSFER DISB WIRESNT US 472,437.00
WIRE TRANSFER DISBURSED

10/07/9 09/09 INTEREST CR INT US 313.95
CREDIT INTEREST

10/07/9 WIRE TRANSFER REC WIREREC US 258,932.00
WIRE TRANSFER RECEIVED

10/08/9 WIRE TRANSFER DISB WIRESNT US 234,723.95
WIRE TRANSFER DISBURSED

10/09/9 WIRE TRANSFER DISB WIRESNT US 190,242.00
WIRE TRANSFER DISBURSED

10/14/9 WIRE TRANSFER REC WIREREC US 667,067.00
WIRE TRANSFER RECEIVED

10/15/9 WIRE TRANSFER REC WIREREC Us 464,931.00
WIRE TRANSFER RECEIVED

10/16/9 WIRE TRANSFER DISB WIRESNT US 135,132.00
WIRE TRANSFER DISBURSED

10/19/9 WIRE TRANSFER DISB WIRESNT US 810,331.00
WIRE TRANSFER DISBURSED

10/20/9 WIRE TRANSFER DISB WIRESNT US 167,838.00
WIRE TRANSFER DISBURSED

10/21/9 WIRE TRANSFER DISB WIRESNT US 519,412.00
WIRE TRANSFER DISBURSED

10/22/9 WIRE TRANSFER REC WIREREC US 316,572.00
WIRE TRANSFER RECEIVED

10/23/9 WIRE TRANSFER REC WIREREC US 474,977.00
WIRE TRANSFER RECEIVED

10/26/9 WIRE TRANSFER REC WIREREC US 354,018.00
WIRE TRANSFER RECEIVED

10/27/9 53 53 NOV 09 NATURAL GAS c P&S US 1,261,403.00
GLOBEX TRADE

10/27/9 23 PUT NOV 09 NATURAL GAS 6850 C EXBR/ASSN US .00

10/27/9 30 PUT NOV 09 NATURAL GAS 7000 C EXER/ASSN US .00

M INVESTOR SERVICES, INC. a wholly ownad s Midiand
ENCES OR O FIONS 1M ATELY. YOUR FA
MENT THAT THIS STATEMENT

o

Company

FERICHT TO HAVE CIFFERTINGES OR

CBIECTIONS

18 CORE




AUMINVESTOR SERVICES, INC.
» - T A Er 1 MONTHLY COMMODITY STATEMENT
Licago Board of Trade Building
CEOW ackeon Bled, e Suite 1e00A

[T ¥
SRS RSN LR I

Hindos 60604

STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
PAGE 2 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX  PRICE/LEGND CC DEBIT CREDIT
10/27/9 WIRE TRANSFER REC WIREREC US 773,167.00
WIRE TRANSFER RECEIVED
10/28/9 23 CALL NOV 09 NATURAL GAS 8650 ¢ EXPIRE US .00
10/28/9 15 CALL NOV 09 NATURAL GAS 9250 ¢ BXPIRE US .00
10/28/9 15 CALL NOV 09 NATURAL GAS 9400 C EXPIRE US .00
10/28/9 23 CALL NOV 09 NATURAL GAS 9850 ¢ EXPIRE US .00
10/28/9 23 CALL NOV 09 NATURAL GAS 13250 C EXPIRE US .00
10/28/9 15 CALL NOV 09 NATURAL GAS 13500 C EXPIRE US .00
10/28/9 15 CALL NOV 09 NATURAL GAS 14500 C EXPIRE Us .00
10/28/9 23 CALL NOV 09 NATURAL GAS 15000 C BXPIRE US .00
10/28/9 WIRE TRANSFER DISB WIRESNT US 439,757.00
WIRE TRANSFER DISBURSED
10/29/9 WIRE TRANSFER RECD WIREREC US 489,336.00

WIRE TRANSFER RECEIVED
L L A A T T T I O, POSITIONS IN YOUR ACCOUNT LA A B A 2

10/20/8 18 PUT SEP 10 NATURAL GAS 5600 cC .300 us 141,300.00
18« OPTION MARKET VALUE .785 141,300.00*
EXPIRE 8/26/10
AVERAGE SHORT: .300
LAST TRADE DATE: 8/26/10
10/20/8 29 PUT DEC 09 NATURAL GAS 6000 cC .300 us 292,900.00
29+ OPTION MARKET VALUE 1.010 292,900.00%*
276,950.00- SIM EXPIRE 11/23/09
AVERAGE SHORT: .300
LAST TRADE DATE: 11/23/09
10/08/8 11 PUT JAN 10 NATURAL GAS 6000 ¢ .200 us 93,610.00
11 OPTION MARKET VALUE .851 93,610.00*
67,100.00- SIM EXPIRE 12/28/09
AVERAGE SHORT: .200
LAST TRADE DATE: 12/28/09
10/08/8 8 PUT FEB 10 NATURAL GAS 6000 ¢ .200 Us 71,840.00
10/20/8 17 PUT FEB 10 NATURAL GAS 6000 C .300 Us 152,660.00
25« OPTION MARKET VALUE .898 224,500.00*
139,000.00- SIM EXPIRE 1/26/10
AVERAGE SHORT: .268
LAST TRADE DATE: 1/26/10
10/22/8 17 PUT AUG 10 NATURAL GAS 6000 cC .300 us 169,320.00
17* OPTION MARKET VALUE .996 169,320.00%*
40,800.00- SIM EXPIRE 7/27/10
AVERAGE SHORT: .300

LAST TRADE DATE: 7/27/10

ADVINVESTOR SERVICES, INC. & wholly owned subsidiary of the Ao Daniels M cgland Company.

I EAILURE 1O LY EXE T S OUR SIGHT TG MAVE D

NUES OR OBJECTIONS




ADMINVESTOR SERVICES, INC,
hi » Board of Trade Building
Leon Blvd, ¢ Suite 1600A

icaco, Hlmios 60e04-3190

FMONTHLY COMMODITY STATEMENT

STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
PAGE 3 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 oxr 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
10/07/8 18 PUT OCT 10 NATURAL GAS 6000 C .200 us 185,040.00
ig* OPTION MARKET VALUE 1.028 185,040.00*
4,860.00- SIM EXPIRE 9/27/10
AVERAGE SHORT: .200
LAST TRADE DATE: 9/27/10
9/05/8 7 PUT MAR 10 NATURAL GAS 6500 C .180 us 94,220.00
10/21/8 20 PUT MAR 10 NATURAL GAS 6500 C .500 us 269,200.00
27w OPTION MARKET VALUE 1.346 363,420.00%*
290,250.00- SIM EXPIRE 2/23/10
AVERAGE SHORT: .417
LAST TRADE DATE: 2/23/10
9/04/8 6 PUT MAY 10 NATURAL GAS 6500 C .150 us 82,380.00
9/05/8 6 PUT MAY 10 NATURAL GAS 6500 C .150 us 82,380.00
12+ OPTION MARKET VALUE 1.373 164,760.00*
122,160.00- SIM EXPIRE 4/27/10
AVERAGE SHORT: .150
LAST TRADE DATE: 4/27/10
9/04/8 7 PUT JUN 10 NATURAL GAS 6500 C .150 us 94,080.00
9/05/8 6 PUT JUN 10 NATURAL GAS 6500 C .150 us 80,640.00
13* OPTION MARKET VALUE 1.344 174,720.00%*
120,640.00- SIM EXPIRE 5/25/10
AVERAGE SHORT: .150
LAST TRADE DATE: 5/25/10
9/04/8 5 PUT JUL 10 NATURAL GAS 6500 C .150 us 65,550.00
9/05/8 6 PUT JUL 10 NATURAL GAS 6500 C .150 us 78,660.00
11+ OPTION MARKET VALUE 1.311 144,210.00*
90,200.00- SIM EXPIRE 6/25/10
AVERAGE SHORT: .150
LAST TRADE DATE: 6/25/10
9/04/8 6 PUT AUG 10 NATURAL GAS 6500 C .150 us 79,320.00
9/05/8 S PUT AUG 10 NATURAL GAS 6500 C .150 us 66,100.00
11* OPTION MARKET VALUE 1.322 145,420.00*
81,400.00- SIM EXPIRE 7/27/10
AVERAGE SHORT: .150
LAST TRADE DATE: 7/27/10
9/29/8 17 PUT OCT 10 NATURAL GAS 6500 C .300 us 227,630.00
17w OPTION MARKET VALUE 1.339 227,630.00*
89,590.00- SIM EXPIRE 9/27/10
AVERAGE SHORT: .300
LAST TRADE DATE: 9/27/10

ADM INVESTOR SERVICES, INC. a wholly owned

EUTIONS MM ¥ YOUR FAILURE !

subsidiary of

wiland Company.
‘ .

DU BGHT TO HAYE DIFFESZE

f\




MORTHLY 72

VIMODITY STATEMENT

AIMUINVESTOR 5FRVICES, INC.

Goard of Trade Building

Chicaon, inios 60604231490

Vo Jackson Blud, & Suite 16004
1
}

STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
PAGE 4 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
9/11/8 10 PUT DEC 09 NATURAL GAS 6600 C .220 us 156,900.00
10+ OPTION MARKET VALUE 1.569 156,900.00*
155,500.00- SIM EXPIRE 11/23/09
AVERAGE SHORT: .220
LAST TRADE DATE: 11/23/09
7/28/8 6 PUT MAY 10 NATURAL GAS 6800 C L340 us 96,360.00
6% OPTION MARKET VALUE 1.606 96,360.00%
79,080.00- SIM BXPIRE 4/27/10
AVERAGE SHORT: .340
LAST TRADE DATE: 4/27/10
7/28/8 7 PUT JUN 10 NATURAL GAS 6800 C .340 uUs 109,900.00
T OPTION MARKET VALUE 1.570 109,900.00%
85,960.00- SIM EXPIRE 5/25/10
AVERAGE SHORT: .340
LAST TRADE DATE: 5/25/10
9/18/8 10 PUT DEC 09 NATURAL GAS 7000 C .390 us 196,100.00
10% OPTION MARKET VALUE 1.961 196,100.00*
195,500.00- SIM EXPIRE 11/23/09
AVERAGE SHORT: .390
LAST TRADE DATE: 11/23/09
9/18/8 11 PUT JAN 10 NATURAL GAS 7000 C .320 us 185,020.00
11w OPTION MARKET VALUE 1.682 185,020.00+
177,100.00- SIM EXPIRE 12/28/09
AVERAGE SHORT: .320
LAST TRADE DATE: 12/28/09
9/18/8 9 PUT FEB 10 NATURAL GAS 7000 C .350 us 152,100.00
9w OPTION MARKET VALUE 1.690 152,100.00*
140,040.00- SIM BXPIRE 1/26/10
AVERAGE SHORT: .350
LAST TRADE DATE: 1/26/10
9/18/8 6 PUT MAR 10 NATURAL GAS 7000 C .330 us 105,360.00
6% OPTION MARKET VALUE 1.756 105,360.00%
94,500.00- SIM EXPIRE 2/23/10
AVERAGE SHORT: .330
LAST TRADE DATE: 2/23/10
8/01/8 6 PUT APR 10 NATURAL GAS 7000 C .270 us 107,640.00
8/11/8 6 PUT APR 10 NATURAL GAS 7000 C .320 us 107,640.00
9/05/8 12 PUT APR 10 NATURAL GAS 7000 C .300 us 215,280.00
24* OPTION MARKET VALUE 1.794 430,560.00%
379,920.00- SIM EXPIRE 3/26/10
AVERAGE SHORT: .297

LAST TRADE DATE: 3/26/10

g Ao Danes Midiand Company.
ShTOUS BIGHT TO HAYE DIFFE

NCES OF OBJECTIONS

DN RS E @




VM INVESTOR SERVICES, INC.

: ONTHLY COMMODITY STATEMENT
Chivago ;;(:ra;ai ot frade Building

W Tackson Blvd, e Suite 1600/

hicaco. Hliaios 606{k-

STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
PAGE 5 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC -WEALTH - MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
8/11/8 6 PUT MAY 10 NATURAL GAS 7000 C .300 uUs 106,080.00
6* OPTION MARKET VALUE 1.768 106,080.00*
91,080.00- SIM EXPIRE 4/27/10
AVERAGE SHORT: .300
LAST TRADE DATE: 4/27/10
8/11/8 6 PUT JUN 10 NATURAL GAS 7000 C .300 us 103,680.00
6* OPTION MARKET VALUE 1.728 103,680.00%
85,680.00~ SIM EXPIRE 5/25/10
AVERAGE SHORT: .300
LAST TRADE DATE: 5/25/10
8/01/8 5 PUT JUL 10 NATURAL GAS 7000 C .270 us 84,150.00
8/11/8 6 PUT JUL 10 NATURAL GAS 7000 C .330 us 100,980.00
11» OPTION MARKET VALUE 1.683 185,130.00%*
145,200.00- SIM EXPIRE 6/25/10
AVERAGE SHORT: .302
LAST TRADE DATE: 6/25/10
8/01/8 6 PUT AUG 10 NATURAL GAS 7000 C .280 us 101,100.00
8/20/8 5 PUT AUG 10 NATURAL GAS 7000 C .350 us 84,250.00
11+ OPTION MARKET VALUE 1.685 185,350.00%
136,400.00- SIM EXPIRE 7/27/10
AVERAGE SHORT: .311
LAST TRADE DATE: 7/27/10
8/29/8 12 PUT SEP 10 NATURAL GAS 7000 C .400 us 202,680.00
12+ OPTION MARKET VALUE 1.689 202,680.00*
141,000.00- SIM EXPIRE 8/26/10
AVERAGE SHORT: .400
LAST TRADE DATE: 8/26/10
2/18/9 8 CALL FEB 10 NATURAL GAS 7350 C .620 us 7,760.00
8x OPTION MARKET VALUE .097 7,760.00%
EXPIRE 1/26/10
AVERAGE LONG: .620
LAST TRADE DATE: 1/26/10
1/27/9 11 CALL JAN 10 NATURAL GAS 7450 (C .865 us 4,510.00
11+ OPTION MARKET VALUE .041 4,510.00*
EXPIRE 12/28/09
AVERAGE LONG: .865
LAST TRADE DATE: 12/28/09
10/21/8 20 CALL MAR 10 NATURAL GAS 8400 C 1.270 uUs 11,800.00
20% OPTION MARKET VALUE .059 11,800.00*
EXPIRE 2/23/10
AVERAGE LONG: 1.270

LAST TRADE DATE: 2/23/10

s Midland Company

S OR QHJECTIONS




SMANVESTOR SERVICES, INC,

ago Board of Trade Building

MONTHLY ¢

AAODITY STATEMENT

Tackson
R
STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
PAGE 6 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC - WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
10/20/8 18 CALL SEP 10 NATURAL GAS 8500 C .965 us 45,000.00
18* OPTION MARKET VALUE .250 45,000.00%
EXPIRE 8/26/10
AVERAGE LONG: .965
LAST TRADE DATE: 8/26/10
9/05/8 12 CALL APR 10 NATURAL GAS 8600 C .900 us 7,800.00
12* OPTION MARKET VALUE .065 7,800.00%
EXPIRE 3/26/10
AVERAGE LONG: .900
LAST TRADE DATE: 3/26/10
10/22/8 17 CALL AUG 10 NATURAL GAS 8900 ¢ .770 us 27,540.00
17* OPTION MARKET VALUE .162 27,540.00*
EXPIRE 7/27/10
AVERAGE LONG: .770
LAST TRADE DATE: 7/27/10
10/20/8 29 CALL DEC 09 NATURAL GAS 9000 C 1.070 us 290.00
29%* OPTION MARKET VALUE .001 290.00%
EXPIRE 11/23/09
AVERAGE LONG: 1.070
LAST TRADE DATE: 11/23/09
7/17/9 10 CALL JAN 10 NATURAL GAS 9000 ¢ .130 us 600.00
10* OPTION MARKET VALUE .006 600.00%*
EXPIRE 12/28/09
AVERAGE LONG: .130
LAST TRADE DATE: 12/28/0%
9/29/8 17 CALL OCT 10 NATURAL GAS 9000 ¢ 1.040 uUs 49,470.00
17+ OPTION MARKET VALUR .291 49,470.00*
EXPIRE 9/27/10
AVERAGE LONG: 1,040
LAST TRADE DATE: 9/27/10
7/17/9 8 CALL FEB 10 NATURAL GAS 9100 ¢ .140 us 1,520.00
g+ OPTION MARKET VALUE .019 1,520.00*
EXPIRE 1/26/10
AVERAGE LONG: .140
LAST TRADE DATE: 1/26/10
7/28/8 6 CALL MAY 10 NATURAL GAS 9100 C 1.009 us 3,360.00
6* OPTION MARKET VALUE .056 3,360.00%
BXPIRE 4/27/10
AVERAGE LONG: 1.009

LAST TRADE DATE: 4/27/10

ADM INVES

=

26 Midiand Company,

HEHT 10 HAYE




ADMINVESTOR SYRVICES, INC,

1 of e Buildine FCNTHLY COMMODITY STATEMENT
coeade Boasd of Dade Buiidine

Vo lacheon Blod, e Saibs [s00A
Chicaeo, Hindos 606043190
STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
PAGE 7 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC - WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
8/20/8 5 CALL AUG 10 NATURAL GAS 9100 <C 1.070 us 7.250.00
5% OPTION MARKET VALUE .145 7,250.00%
EXPIRE 7/27/10
AVERAGE LONG: 1.070
LAST TRADE DATE: 7/27/10
9/04/8 6 CALL MAY 10 NATURAL GAS 9150 C .660 us 3,300.00
9/05/8 6 CALL MAY 10 NATURAL GAS 9150 C .660 uUs 3,300.00
12+ OPTION MARKET VALUE .055 6,600.00%
EXPIRE 4/27/10
AVERAGE LONG: .660
LAST TRADE DATE: 4/27/10
10/14/8 19 CALL MAY 10 NATURAL GAS 9250 C .530 us 9,690.00
19* OPTION MARKET VALUE .051 9,690.00%
EXPIRE 4/27/10
AVERAGE LONG: .530
LAST TRADE DATE: 4/27/10
7/28/8 7 CALL JUN 10 NATURAL GAS 9250 C 1.009 us 4,690.00
7* OPTION MARKET VALUE .067 4,6590.00%
EXPIRE 5/25/10
AVERAGE LONG: 1.009
LAST TRADE DATE: 5/25/10
8/29/8 12 CALL SEP 10 NATURAL GAS 9300 C 1.115 us 20,160.00
12+ OPTION MARKET VALUE .168 20,160.00*
EXPIRE 8/26/10
AVERAGE LONG: 1.115
LAST TRADE DATE: 8/26/10
8/11/8 6 CALL MAY 10 NATURAL GAS 9350 C .820 us 2,820.00
6* OPTION MARKET VALUE .047 2,820.00%
EXPIRE 4/27/10
AVERAGE LONG: .820
LAST TRADE DATE: 4/27/10
10/14/8 20 CALL JUN 10 NATURAL GAS 9350 C .530 us 12,600.00
20%* OPTION MARKET VALUE .063 12,600.00%
EXPIRE 5/25/10
AVERAGE LONG: .530
LAST TRADE DATE: 5/25/10
8/11/8 6 CALL JUN 10 NATURAL GAS 9400 ¢ .825 uUs 3,600.00
9/05/8 6 CALL JUN 10 NATURAL GAS 9400 C .660 us 3,600.00
12* OPTION MARKET VALUE .060 7,200.00*
EXPIRE 5/25/10
AVERAGE LONG: 742

LAST TRADE DATE: 5/25/10

ADM INVESTOR SERVICES, INC. = wholly owned subs

[

Arcier Dane s Midiand Company

LU BIGHT TO HAYE DIFFERENGES




PAGE

DATE
10/14/8

10/20/8

10/30/8

9/04/8

9/04/8
9/05/8

8/11/8

8/11/8

9/11/8

s Bonrd ot

Tacheon Bivd,
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PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

LONG/BUY SHRT/SELL

16
16%*

17
17+

18
18+

10
10+

AT INVESTOR SERVICES, INC.

< Budding
GOA

e fagito i

Cndoaca, finios 60e04-3190

DESCRIPTION
CALL JUL 10 NATURAL GAS
OPTION MARKET VALUE
EXPIRE 6/25/10
AVERAGE LONG: 565
LAST TRADE DATE: 6/25/10
CALL FEB 10 NATURAL GAS
OPTION MARKET VALUE
EXPIRE 1/26/10
AVERAGE LONG: 1.085
LAST TRADE DATE: 1/26/10
CALL APR 10 NATURAL GAS
OPTION MARKET VALUE
EXPIRE 3/26/10

9400

9450

9500

AVERAGE LONG: .520
LAST TRADE DATE: 3/26/10
CALL JUN 10 NATURAL GAS 9500
OPTION MARKET VALUE
EXPIRE 5/25/10
AVERAGE LONG: .660
LAST TRADE DATE: 5/25/10
CALL JUL 10 NATURAL GAS 9500
CALL JUL 10 NATURAL GAS 9500
OPTION MARKET VALUE
EXPIRE 6/25/10
AVERAGE LONG: .657
LAST TRADE DATE: 6/25/10
CALL APR 10 NATURAL GAS 9550

OPTION MARKET VALUE
EXPIRE 3/26/10
.845

3/26/10

AVERAGE LONG:
LAST TRADE DATE:

CALL JUL 10 NATURAL GAS 9650
OPTION MARKET VALUE

EXPIRE 6/25/10
AVERAGE LONG: .855
LAST TRADE DATE: 6/25/10

CALL DEC 09 NATURAL GAS 9800

OPTION MARKET VALUE
EXPIRE 11/23/09

1.015

11/23/09

AVERAGE LONG:
LAST TRADE DATE:

EX

c

an

RONTHLY CORMMODITY SEATERMENT

STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC - WEALTH - MANAGEMENT

(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

PRICE/LEGND CC DEBIT CREDIT
.565 us 13,440.00
.084 13,440.00*

1.085 us 2,380.00
.014 2,380.00*
.520 us 6,120.00
.034 6,120.00*
.660 us 3,920.00
.056 3,920.00*
.660 Us 3,950.00
.655 us 4,740.00
.079 8,690.00*
.845 Us 1,980.00
.033 1,980.00*
.855 us 4,320.00
.072 4,320.00%

1.015 us 100.00
.001 100.00*




AUMINVESTOR SERVICES, INC,

cage Board of Trade Building

MONTHLY O OO STATEMENT

FEW Jackson Blvd. e Suite 16004
Chicavo, Dindos 60604-3190
STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
PAGE 9 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
10/08/8 11 CALL JAN 10 NATURAL GAS 9800 ¢ .985 us 220.00
11+ OPTION MARKET VALUE .002 220.00*
EXPIRE 12/28/09
AVERAGE LONG: .985 |
LAST TRADE DATE: 12/28/09
10/08/8 8 CALL FEB 10 NATURAL GAS 9800 C .985 us 800.00
8% OPTION MARKET VALUE .010 800.00*
EXPIRE 1/26/10
AVERAGE LONG: .985
LAST TRADE DATE: 1/26/10
8/01/8 5 CALL JUL 10 NATURAL GAS 9800 C .990 us 3,300.00
5% OPTION MARKET VALUE .066 3,300.00*
EXPIRE 6/25/10
AVERAGE LONG: .990
LAST TRADE DATE: 6/25/10
8/01/8 6 CALL AUG 10 NATURAL GAS 9900 C 1.081 us 5,580.00
6% OPTION MARKET VALUE .093 5,580.00%
EXPIRE 7/27/10
AVERAGE LONG: 1.081
LAST TRADE DATE: 7/27/10
9/05/8 5 CALL AUG 10 NATURAL GAS 9950 ¢ .650 us 4,550.00
S* OPTION MARKET VALUE .091 4,550.00%*
EXPIRE 7/27/10
AVERAGE LONG: .650
LAST TRADE DATE: 7/27/10
9/18/8 11 CALL JAN 10 NATURAL GAS 10000 C 1.220 us 220.00
11* OPTION MARKET VALUE .002 220.00*
EXPIRE 12/28/09
AVERAGE LONG: 1.220
LAST TRADE DATE: 12/28/09
9/18/8 9 CALL FEB 10 NATURAL GAS 10000 C 1.245 us 720.00
9% OPTION MARKET VALUE .008 720.00*
EXPIRE 1/26/10
AVERAGE LONG: 1.245
LAST TRADE DATE: 1/26/10
10/30/8 20 CALL JUN 10 NATURAL GAS 10000 ¢ .470 us 8,200.00
20* OPTION MARKRET VALUE .041 8,200.00*
EXPIRE 5/25/10
AVERAGE LONG: .470

LAST TRADE DATE: 5/25/10

sis Midland Company

HOHT TO HAYE DIFFERENCES OR O3

ZOTIORS




FAGNTHLY COMMODITY &

AV INVESTOR SERVICES, INC.
Crmiepee Bound of Trade Building

son Blud. = Sudte [e00A

gEY

STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
PAGE 10 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC - WEALTH - MANAGEMENT
(704) 264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
9/04/8 6 CALL AUG 10 NATURAL GAS 10000 C .660 us 5,340.00
6+ OPTION MARKET VALUE .089 5,340.00%
EXPIRE 7/27/10
AVERAGE LONG: .660
LAST TRADE DATE:  7/27/10
10/07/8 18 CALL OCT 10 NATURAL GAS 10000 C .700 Us 35,460.00
18+* OPTION MARKET VALUE .197 35,460.00%
EXPIRE $9/27/10
AVERAGE LONG: .700
LAST TRADE DATE: 9/27/10
9/18/8 10 CALL DEC 09 NATURAL GAS 10100 C 1.145 us 100.00
10+ OPTION MARKET VALUE .001 100.00*
EXPIRE 11/23/09
AVERAGE LONG: 1.145
LAST TRADE DATE: 11/23/08
8/01/8 6 CALL APR 10 NATURAL GAS 10250 C .847 Us 1,200.00
6+ OPTION MARKET VALUE .020 1,200.00%
EXPIRE 3/26/10
AVERAGE LONG: .847
LAST TRADE DATE:  3/26/10
10/30/8 18 CALL MAY 10 NATURAL GAS 10250 C .410 us 4,500.00
18+ OPTION MARKET VALUE .025 4,500.00%
EXPIRE 4/27/10
AVERAGE LONG: .410
LAST TRADE DATE: 4/27/10
10/14/8 20 CALL DEC 09 NATURAL GAS 10350 C .700 us 200.00
20% OPTION MARKET VALUE .001 200.00%
EXPIRE 11/23/09
AVERAGE LONG: .700
LAST TRADE DATE: 11/23/09
9/18/8 6 CALL MAR 10 NATURAL GAS 10350 C 1.080 Us 780.00
6% OPTION MARKET VALUE .013 780.00%
EXPIRE 2/23/10
AVERAGE LONG: 1.080
LAST TRADE DATE:  2/23/10
10/20/8 22 CALL JAN 10 NATURAL GAS 10400 C .780 Us 220.00
22+ OPTION MARKET VALUE .001 220.00%*
EXPIRE 12/28/09
AVERAGE LONG: .780

LAST TRADE DATE: 12/28/09

ADWINVESTOR SERVICES, INC. &

2




ADMINVESTOR SERVICES, INC.

MONTHLY COMBMODITY STATERMER
hivege Joond of Prade Building 1oL L P TaTEE
Lo BEOAY Javkson Blva s Suite 1aDDA
fi§£:§§§;% Chivava i f0604 3190
STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
PAGE 11 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
9/05/8 7 CALL MAR 10 NATURAL GAS 10500 C 1.040 us 840.00
7* OPTION MARKET VALUE .012 840.00%
EXPIRE 2/23/10
AVERAGE LONG: 1.040
LAST TRADE DATE: 2/23/10
10/14/8 13 CALL MAR 10 NATURAL GAS 10600 C .755 Us 1,430.00
13+ OPTION MARKET VALUE .011 1,430.00%
EXPIRE 2/23/10
AVERAGE LONG: .755
LAST TRADE DATE: 2/23/10
10/14/8 19 CALL APR 10 NATURAL GAS 10850 C .300 us 2,470.00
19+ OPTION MARKET VALUE .013 2,470.00%
EXPIRE 3/26/10
AVERAGE LONG: .300
LAST TRADE DATE: 3/26/10
10/30/8 30 CALL DEC 09 NATURAL GAS 11200 C .590 us 300.00
30+ OPTION MARKET VALUE .001 300.00%
EXPIRE 11/23/09
AVERAGE LONG: .590
LAST TRADE DATE: 11/23/09
10/30/8 32 CALL JAN 10 NATURAL GAS 11300 C .645 us 320.00
32%* OPTION MARKET VALUE .001 320.00*
EXPIRE 12/28/09
AVERAGE LONG: .645
LAST TRADE DATE: 12/28/09
2/18/9 8 CALL FEB 10 NATURAL GAS 11400 ¢C .120 us 240.00
R OPTION MARKET VALUE .003 240.00%
EXPIRE 1/26/10
AVERAGE SHORT: .120
LAST TRADE DATE: 1/26/10
1/27/9 11 CALL JAN 10 NATURAL GAS 11500 C .250 uUs 110.00
11+ OPTION MARKET VALUE .001 110.00%
EXPIRE 12/28/09
AVERAGE SHORT: .250
LAST TRADE DATE: 12/28/09
10/30/8 26 CALL FEB 10 NATURAL GAS 11500 C .630 us 780.00
26% OPTION MARKRT VALUE .003 780.00%
EXPIRE 1/26/10
AVERAGE LONG: .630

LAST TRADE DATE: 1/26/10

dana Company.

HT TG HAVE DIFFERSRNGTS O

ARG TR T SOl

ADM INVESTOR SERVICES, INC. a whally owned subsidiary of the Aror I




ADMINVESTOR SERVICES, INC.

: . Sy MONTHLY COMMODITY STATEMENT
Livcazo Beord of Trade Building

CEUW Jacheon Blud » Suite 16004
icana Hinios S060- 1190
STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
PAGE 12 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC - WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
10/20/8 26 CALL OCT 10 NATURAL GAS 11500 ¢ .510 Us 29,380.00
26% OPTION MARKET VALUE .113 29,380.00%
EXPIRE 9/27/10
AVERAGE LONG: .510
LAST TRADE DATE: 9/27/10
10/30/8 20 CALL MAR 10 NATURAL GAS 11700 C .575 Us 1,000.00
20* OPTION MARKET VALUE .005 1,000.00*
EXPIRE 2/23/10
AVERAGE LONG: .575
LAST TRADE DATE: 2/23/10
10/30/8 18 CALL APR 10 NATURAL GAS 12000 C .230 us 1,080.00
18% OPTION MARKET VALUE .006 1,080.00%*
EXPIRE 3/26/10
AVERAGE SHORT: .230
LAST TRADE DATE: 3/26/10
11/03/8 30 CALL NOV 10 NATURAL GAS 12250 C .480 us 28,200.00
30* OPTION MARKET VALUE .094 28,200.00*
EXPIRE 10/26/10
AVERAGE LONG: 480

LAST TRADE DATE: 10/26/10

9/05/8 11 CALL SEP 10 NATURAL GAS 12800 C .340 Us 3,520.00
11+ OPTION MARKET VALUE .032 3,520.00*
EXPIRE 8/26/10
AVERAGE LONG: .340
LAST TRADE DATE: 8/26/10
10/14/8 20 CALL JUN 10 NATURAL GAS 13000 C .080 Us 1,600.00
10/30/8 20 CALL JUN 10 NATURAL GAS 13000 C .180 Us 1,600.00
40* OPTION MARKET VALUE .008 3,200.00*
EXPIRE 5/25/10
AVERAGE SHORT: .130
LAST TRADE DATE: 5/25/10
10/14/8 16 CALL JUL 10 NATURAL GAS 13000 ¢ .100 Us 1,760.00
16+ OPTION MARKET VALUE .011 1,760.00*
EXPIRE 6/25/10
AVERAGE SHORT: .100
LAST TRADE DATR: 6/25/10
10/14/8 19 CALL MAY 10 NATURAL GAS 13250 C .080 us 760.00
10/30/8 18 CALL MAY 10 NATURAL GAS 13250 ¢ .140 us 720.00
37+ OPTION MARKET VALUE .004 1,480.00*
EXPIRE 4/27/10
AVERAGE SHORT: .109

LAST TRADE DATE: 4/27/10

Midland Company.
HT 1O HAVE DIFFE




ADMINVESTOR SERVICES, INC.

cago Board of Irade Building

MONTHLY COMMODITY STATEMENT

1 8 B {eeii,y ig
ackson Bled, » Suite

STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
PAGE 13 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC - WEALTH - MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
10/14/8 20 CALL DEC 09 NATURAL GAS 13500 C .235 us 200.00
20% OPTION MARKET VALUE .001 200.00%
EXPIRE 11/23/09
AVERAGE SHORT: .235
LAST TRADE DATE: 11/23/09
10/20/8 18 CALL SEP 10 NATURAL GAS 13950 C .200 us 3,600.00
18+ OPTION MARKET VALUE .020 3,600.00%
EXPIRE 8/26/10
AVERAGE SHORT: .200
LAST TRADE DATE: 8/26/10
9/18/8 10 CALL DEC 09 NATURAL GAS 14000 ¢ .400 Us 100.00
10/20/8 29 CALL DEC 09 NATURAL GAS 14000 C .300 us 290.00
10/30/8 30 CALL DEC 09 NATURAL GAS 14000 C .300 uUs 300.00
69% OPTION MARKET VALUE .001 690.00*
EXPIRE 11/23/09
AVERAGE SHORT: .314
LAST TRADE DATE: 11/23/09
10/20/8 22 CALL JAN 10 NATURAL GAS 14000 C .300 us 220.00
10/30/8 32 CALL JAN 10 NATURAL GAS 14000 ¢ .340 us 320.00
S4x OPTION MARKET VALUE .001 540.00*
EXPIRE 12/28/09
AVERAGE SHORT: .323
LAST TRADE DATE: 12/28/09
10/30/8 26 CALL FEB 10 NATURAL GAS 14000 C .340 us 260,00
26% OPTION MARKET VALUE .001 260.00*
EXPIRE 1/26/10
AVERAGE SHORT: .340
LAST TRADE DATE: 1/26/10
10/14/8 13 CALL MAR 10 NATURAL GAS 14000 C .280 uUs 130.00
10/21/8 20 CALL MAR 10 NATURAL GAS 14000 C .300 uUs 200.00
33* OPTION MARKET VALUE .001 330.00%
EXPIRE 2/23/10
AVERAGE SHORT: .292
LAST TRADE DATE: 2/23/10
9/05/8 12 CALL APR 10 NATURAL GAS 14000 C .100 uUs 240.00
12* OPTION MARKET VALUE .002 240.00*
EXPIRE 3/26/10
AVERAGE SHORT: .100
LAST TRADE DATE: 3/26/10
10/22/8 17 CALL AUG 10 NATURAL GAS 14000 C .170 us 2,040.00
17* OPTION MARKET VALUE .012 2,040.00%
EXPIRE 7/27/10
AVERAGE SHORT: .170

LAST TRADE DATE: 7/27/10

Laniels Migland Company.
‘ KGHT TO HAYE DIFFERENG

ECTIONS




ADM INVESTOR SERVICES, INC.

. ) » e i MOMTHLY COMMODITY STATE MENT
ﬂ Chivazo Board of Trade Building - '

S1W tackeon Blvd, ¢ Suite 16

ADM Chicaeo, Dimios 606043190

STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
PAGE 14 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
8/20/8 5 CALL AUG 10 NATURAL GAS 14800 C .200 us 400.00
5% OPTION MARKET VALUE .008 400.00*
EXPIRE 7/27/10
AVERAGE SHORT: .200
LAST TRADE DATE: 7/27/10
9/11/8 10 CALL DEC 09 NATURAL GAS 15000 C .260 uUs 100.00
10% OPTION MARKET VALUE .001 100.00*
EXPIRE 11/23/09
AVERAGE SHORT: .260
LAST TRADE DATE: 11/23/09
9/18/8 11 CALL JAN 10 NATURAL GAS 15000 ¢ .380 us 110.00
10/08/8 11 CALL JAN 10 NATURAL GAS 15000 C .260 us 110.00
22% OPTION MARKET VALUE .001 220.00%
EXPIRE 12/28/09
AVERAGE SHORT: .320
LAST TRADE DATE: 12/28/09
10/08/8 8 CALL FEB 10 NATURAL GAS 15000 C .260 us 80.00
8w OPTION MARKET VALUE .001 80.00*
EXPIRE 1/26/10
AVERAGE SHORT: .260
LAST TRADE DATE: 1/26/10
10/30/8 20 CALL MAR 10 NATURAL GAS 15000 ¢ .280 uUs 200.00
20% OPTION MARKET VALUE .001 200.00*
EXPIRE 2/23/10
AVERAGE SHORT: .280
LAST TRADE DATE: 2/23/10
8/01/8 6 CALL APR 10 NATURAL GAS 15000 <C .210 uUs 60.00
6% OPTION MARKET VALUE .001 60.00*
EXPIRE 3/26/10
AVERAGE SHORT: .210
LAST TRADE DATE: 3/26/10
8/01/8 5 CALL JUL 10 NATURAL GAS 15000 C .200 uUs 200.00
5% OPTION MARKET VALUE .004 200.00%
EXPIRE 6/25/10
AVERAGE SHORT: .200
LAST TRADE DATE: 6/25/10
8/01/8 6 CALL AUG 10 NATURAL GAS 15000 C .250 us 420.00
6% OPTION MARKET VALUE .007 420.00*
EXPIRE 7/27/10
AVERAGE SHORT: .250

LAST TRADE DATE: 7/27/10

Danieis Midano Company.

ECTIONS
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ADM

PAGE

DATE
9/29/8
10/20/8

10/20/8
9/18/8

9/05/8
9/18/8

7/28/8
7/28/8
8/29/8

11/03/8

ADRMINVESTOR SERVICES, INC.

Chitago Board of {rade Buildine

T W Jackson Blud. e Syjte |

Chicava, Hlinios 60604-3190

15

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

LONG/BUY SHRT/SELL

DESCRIPTION

17 CALL OCT 10 NATURAL GAS 15000
26 CALL OCT 10 NATURAL GAS 15000
43% OPTION MARKET VALUE
EXPIRE 9/27/10
AVERAGE SHORT: .211
LAST TRADE DATE: 9/27/10
17 CALL FEB 10 NATURAL GAS 15200
17* OPTION MARKET VALUE
EXPIRE 1/26/10
AVERAGE SHORT: .300
LAST TRADE DATE: 1/26/10
9 CALL FEB 10 NATURAL GAS 15500
9% OPTION MARKET VALUE
EXPIRE 1/26/10
AVERAGE SHORT: .380
LAST TRADE DATE: 1/26/10
7 CALL MAR 10 NATURAL GAS 15500
6 CALL MAR 10 NATURAL GAS 15500
13+ OPTION MARKET VALUE
EXPIRE 2/23/10
AVERAGE SHORT: .351
LAST TRADE DATE: 2/23/10

6 CALL MAY

10 NATURAL GAS 16000

6% OPTION MARKET VALUE

EXPIRE 4/27/10

AVERAGE SHORT: .140

LAST TRADE
7 CALL JUN

DATE: 4/27/10
10 NATURAL GAS 16000

T* OPTION MARKET VALUE

EXPIRE 5/25/10

AVERAGE SHORT: .140

LAST TRADE
12 CALL SEP

DATE: 5/25/10
10 NATURAL GAS 16000

12+ OPTION MARKET VALUE

EXPIRE 8/26/10

AVERAGE SHORT: .200

LAST TRADE
30 CALL NoOV

DATE: 8/26/10
10 NATURAL GAS 16000

30* OPTION MARKET VALUE
EXPIRE 10/26/10
AVERAGE SHORT: .170
DATE: 10/26/10

LAST TRADE

EX
C
C

MONTHLY COVMMODITY STATEMENT

STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

PRICE/LEGND CC DEBIT
.230 us 5,950.00
.200 Us 9,100.00
.035 15,050.00*
.300 us 170.00
.001 170.00*
.380 us 90.00
.001 90.00*
.310 us 70.00
.400 Us 60.00
.001 130.00*
.140 Us 60.00
.001 60.00*
.140 us 140.00
.002 140.00*
.200 us 960.00
.008 960.00*
-170 us 8,100.00
.027 8,100.00*

CREDIT



RMONTHLY COMMODITY STATERMENT

MVESTOR SERVICES, INC,
sy §‘z:z§g§i;§;§

T d i T
ISR S HSCSI D0 T S RO B B0

Sjackson Bled, ¢ Suite el

dcne, Hinios 50604.3190
STATEMENT DATE: OCT 30, 2009
ACCOUNT NUMBER: 121 X2068
PAGE 16 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC - WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.

*#+ SEG USD ***

1. BEGINNING ACCT BALANCE 5,592,446.00

2. P&L AND CASH ACTIVITY 268,711.00-

3. ENDING ACCT BALANCE 5,323,735.00

4. NET FUTURES P&L 1,261,403,00-

8. OPTIONS MARKET VALUE 4,172,960.00-

9. ACCT VALUE AT MARKET 1,150,775.00

11. CONVERTED ACCT VALUE US 1,150,775,00

*** CURRENT MONTH *** %% YEAR-TO-DATE #*#+

FUTURES P&L us 1,261,403.00- 10,945,164.50-
OPTION PREMIUM us .00 132,718.00-

Laniels Midiand Company.

OUH RIGHT TO HAVE DIFFERENCES OR D8 JECTIDNS

i

ICES, INC. a wholly ownad subsidiary of the Are v
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